ASX Trade Refresh

ASX Trade Queries




ASX

Table of Contents

1 TaYu Yo [¥TotuTo] o FO PP PRPRRNS 22
11 Software Distribution RESTIICIONS .....ciiieuieiiiiiieeeiiee ettt e e sbae e e e sbe e e s saae e s saaeee s 22
1.2 SUPPOIEEA PlatfOrmS ..cc..eiiieiie ettt e ir e e sbe e s e snt e sareennee s 22
1.3 ASX TIA0E SUPPOIT 1ottt ettt ettt sttt e sb e st e s b e e s bt e sab e e e bt e sabeeebeesabeeeseesabeeeneesanes 22
14 ASX Trade Ol DOCUMENLAtION SUITE.....uiiiiiiieiiiiie ettt st e e et e s aae e e saaeee s 22
15 =Ty 4 ot o T KPP PP PPTPRPPPPRN 23

15.1 Trading Participant Specific INformation.........ccccuvieeiiie e 23
15.2 BrOKEr SEIVICE PrOVIAEIS ....viieieeiiiieiee sttt site sttt st e et sbe e s te e st essaeesbaesaeesbaesaeesnnes 23
1.6 VIS ON HiSTO Y . s 24

2 COMMON SETUCTUIES ... ettt e e e ettt e e e e e et eeab e e e e e e e eaebaaaeeseeeeeessaanseeeaeennnnnnnnnss 26
2.1 Unique Identifiers - transaction_type_t and broadcast_type_t......ccccoecieeeiiiiiiciiee e, 26
2.2 SEIIES STIUCTUIE — SEIIES_T 1iiitiiiiiiiiiririittitereretetererererer ettt 26

3 CQ14 Rectified HOIING Trad@Ss QUUETY ...uvviiiiie it e e e e eecittere e e e e e e ssaarr e e e e e e ssaaraneeeeeeessnnsnanneeeeeens 28
3.1 QUUETY FUNCEION ..ttt ettt e r e s s e e e s e e e e s esne e e snneeessnrenesnns 28
3.2 (O N T=T oV S o] o 1= =TSP PP PPPPPPPPPPPPPPPPRE 28
3.3 AN SW T PrOPEITIES e s 28
34 MBSSAEE SEIUCTUNE e 28

341 QUETY_FECEITY T oottt sttt st st sb e st b e sanee e 28
3.5 ANSWEE STFUCTUIE ...t e e e e s ar e e e e e s nnraee s 29
3.5.1 aNSWeEr_reCtify T ITEM i i et 29
3.5.2 L I =T A 1 =0 R SO PP UPTRSPPP 29
353 trading_Code _t/USEI_COUR t.uiiiiiiiiiiiiiiiiieeeiee ettt ettt et e sre e eare e s beeetbe e eaveeeaneas 31
3.54 NEW_aCCOUNT_T/@CCOUNT T.iiiiiiiiiiiiiciie ettt ettt et e et e e beeeaeeetaeeeaee e 31

4 CQ27 MiSSING DEAIS QUETY....uuvieeeeeeeeieiiiiteeee e e e eeecttrre e e e e e e seatreeeeeeeessssstreeeeeeeessassssaneeeeesesansssrnneeeenen 32
4.1 (@ 01T VN U] o Yo o o TP PP PPTPPPPPPN 32
4.2 (O NT=T QYA e o] o L= [T TP PPPPPPPPPPPPPPRE 32
4.3 AN SW T PrOPEITIES et ann 32
4.4 RETUIN COUES .ttt ettt et e e e sttt e s e bbe e e s bt e e e e sa bt e e s e abaeesaabbeeesabbeeeenbaeesannees 33
4.5 MBSSAEE SEIUCTUIE .o 33

45.1 (o e [V = Ve [T R L S UPSR 33
4.6 ANSWEE STFUCTUIE ...ttt e e e e s a e e e e s s nnraee e s 34
4.6.1 cl_answer_deal_var_Ndr_t ...t e e e 34
4.6.2 [T 0 4 TN Lo | o ST USU 35
4.6.3 UL T 1 =Y 0 0 4 o 1 PO UPUROE 35
4.6.4 cl_deal_base_t (Named STrUCLUIE 24) .......c.uueiiiiiiieeeeieee ettt ee e ee e eeitee e e taeeeeans 35
4.6.5 LT LT o Tl PP PPPPPPPPPPPPRE 35
4.6.6 cl_deal_asx_t (Named StrUCLUIE 25)......cccicuieeeriieeeeiieeeeeeeeeeeieeeestre e e sneeeesseeeeeeseeeeeenes 36
4.6.7 cl_trade_public_asx_t (named Structure 27) .......coeeceeeieiiee et eeeee e e sre e 36
4.6.8 [T [ Aol T o =1 o} Al APPSR 37
4.6.9 cl_trade_anonymous_asx_t (named Structure 28) .........cccceeveiieeeiiieeeecieeeesieeeeseee e 37
4.6.10 cl_deal_trade_report_asx_t (named StrUCtUre 26) ........cccoueeeecuiieeecirieeeeciieeeecieeeeeeieee e 38
4.6.11 cl_deal_trade_report_asxX_itemM _t.......ccciiiiiii i e 38

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 2/370



4.6.12 cl_trade_cancel_asx_t (named Structure 30).........ccceererrieriieriienie et 38
4.6.13 cl_combo_series_asx_t (Named Structure 42) .........ccoceeieriieriienieneeneesie e 39
4.6.14 cl_deal_extended_price_asx_t (named structure 34).......cccccccvveeeevireeeeiieeeesieeeeeivee s 39
4.6.15 cl_deal_extended_price_asX_itEM_t.....ccccieeeiiieeeeiiie et e e e e e e e e 39
5 CQ110 Dedicated Trade QUEIY ......uuuuuerereeeriiieiiereriiatnrraraaaaaaaaaaaaaanaaananannnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 40
5.1 QUETY FUNCEION L.ttt s e s st e s e e e e s esae e e ssbe e e s snaeesaans 40
5.2 (O 10TV e T o 1= =T PO PP PO PPRP PPN 40
5.3 AN SW T PrOPEITIES e s 40
54 MIESSAEE SEIUCTUIE e e e e e e e 40
5.4.1 query_dedicated_trade_t. ..o e 40
5.4.2 PANTY T oot 41
5.5 ANSWET STIUCTUIE . s 41
5.5.1 answer_dedicated_trade_t.......cciiiiiiii e s 42
5.5.2 SUD _IEEM_NAr_ T oo 42
5.5.3 cl_trade_base_api_t (named StruCTUIe 3)......ccociuiieeiiiie et e e e aree e 42
5.5.4 trading_Code_t/USEI_COUR T uiiiiiiiiiiiiie it e ettt ste et te e eare e s beeetbe e eareeeanees 45
5.5.5 oYL T o T 0= 02 oY= S S USSR 45
5.5.6 ACCOUNT B Lttt aan 45
5.5.7 LT 0 L] o 1= ol PO PP PR UPPPP PRI 46
5.5.8 ASX_EXChaNGE_INTO_T .oiiiiiiiee e e e 46
5.5.9 cl_trade_asx_api_t (Named SLrUCTUIE 65) .......ccceeierierieeiierierie ettt 46
5.5.10 [T L 4V PP PPPPPPPPPPRPPRE 47
5.5.11 cl_deal_extended_price_asx_t (named structure 34)........ccccccveeeeiiieeeeiieeeesieeeeeiiee e 47
5.5.12 cl_deal_extended_price_asX_iteM_t.....ccccceiiiiiiiieiiee et 48
5.5.13 cl_deal_trade_report_asx_t (named StrUCtUre 26) ........ccccueeeeiriieeeiiieeeeciieeeeereeeeeieee e 48
5.5.14 cl_deal_trade_report_asX_ItEM_t......cccciieiiereiiieeeecieeecetee e cee e e stee e s e e saae e e e saee e e e 48
5.5.15 cl_combo_series_asx_t (Nnamed Structure 42) ........coceeveeeevieneeeiieeseeesreesee e sve e 48
5.5.16 cl_trade_regulatory_asx_t (named Structure 35........cccceevivieiieeciiiecieecre e see e 49
5.5.17 ASX Specific Overlay of regulatory_data_s Variable.......cccccccveviiiiiinciieiecee e, 49
5.5.18 cl_trade_short_asx_t (Nn@amed STrUCtUIE 36)......c.ueeeeiiiieieiieeeciieee ettt eivee e e iaee e 49
6 CQ111 Dedicated Trade HiStOry QUEIY.....uiiie i iciiieieee e e eectreee e e e ettt e e e e e e e saraeee e e e e e ssanssenaeaeeeean 50
6.1 (@ TUT=Y VN U1 o Yo o o TP PP P S PPPPPPPPN
6.2 (O UL Vi o oY o 1T A =T PP PPTPPPPPPN
6.3 Answer Properties
6.4 Message Structure
6.4.1 query_dedicated_trade_his_t.......ccciiiieiiiiiiiiiec e e 50
6.4.2 [ L8V PP PP PP PP PPPPPPPPPPPPPPPPOE 51
6.5 ANSWEE STFUCTUIE ...t e e e s e s e e e e e s nnr e e e e e e s nnreeeees 51
6.5.1 answer_dedicated_trade_his_t .......ccociiiiiiiiiiiii e s 52
6.5.2 LY 0] o T =1 0 T [ SR 52
6.5.3 cl_trade_base_api_t (named StrUCTUIe 3).......cociiieeiiiie ettt 52
6.5.4 trading_Code _t/USEI_COUR T .uiiiiiiiiiiiiiiiiirieeie ettt cre ettt e e e te e eare e s reeeabe e eareeeaneas 55
6.5.5 =AY I 0T oI 1 0=T0 ] o= S S UPUROE 55
6.5.6 ACCOUNT B uutiiitiiiiiit e aan 55
6.5.7 E 1 =) (e o =T oY 10 o TSR 56
6.5.8 cl_trade_asx_api_t (Nn@amed STruCtUre 65) ......coccveieeiiiie et 56
6.5.9 [ L8V PP PP P PP PP PPPPPPPPPPPRPPRE 57

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 3/370



6.5.10 cl_deal_extended_price_asx_t (named Structure 34).......ccccccceeevvieveeeneeesneesieesneesenenns 57

6.5.11 cl_deal_extended_price_asx_it@mM_T.....cccceriiiiiieniiieieeee e 58

6.5.12 cl_deal_trade_report_asx_t (named StruCtUre 26) .........cccueeerureeeeiireeeeieeeerreeeeeivee e 58

6.5.13 cl_deal_trade_report_asX_ItEM_t.......ccceeccieeeiiiieeeciiee e ree e tre e e e ae e e sare e e e e aaeeeeans 58

6.5.14 cl_combo_series_asx_t (named Structure 42) ........cccoveeeeieeeicieeeeeeee e erree e e eiree e 58

6.5.15 cl_trade_regulatory_asx_t (named Structure 35) .......cceceeieeeiiiiieeeiiiee et 59

6.5.16 ASX Specific Overlay of regulatory_data_s Variable........ccccccovieiniiiniiiniiiiieeee, 59

6.5.17 cl_trade_short_asx_t (named StruCture 36)........ccceeeerierrieriieriienie ettt 59

7 CQIL12 Clearing INSTANCE.....uuuiiiieeeeeeeeecitiee e e e e e eeecrr e e e e e e e e e ettreeeeeeeeeseasbaeaeaaeeeesasssaaaaeaeeesansssraaeaeaaens 60
7.1 (O LNT=T oV S U o ot { o] o HO PP P PP PPPPPPPPPPPPPPPPRE 60
7.2 (O 10TV e T o 1= o =T PP TP PR OPPRPP PPN 60
7.3 ANSWET PrOPEITIES oottt s e s e e s e e e e snae e e e sb e e e senneeesnneeeas 60
7.4 MESSAEE STIUCTUNE ...eiiiiiiiiiieitie et ar et e e e s s s ara e e e e e e s e aanes 60
7.4.1 QUETY_Cl_iNSTANCE_t.ueiiiiiieiieeeet ettt st st st e b e eane e 60

7.5 ANSWET STFUCTUIE ...ttt e e e e e e e e st r e e e s e s s b e et e e e e e e seannraeeeeessannnreeeees 61
7.5.1 (o TUL=Y oV ol I T4 1 =Yg ot T U URS 61

7.5.2 ansWer_Cl_inStanCe_ItEM_t ... et et 61

8 CQ114 Initial Trade REPOITS QUEIY ....uueeiiiiieeeeeeeiiiitrtee e e e e esstre e e e e e e e essaabaeeeeeeeessnannrsnneeeeeessnnrssanneeeeeeas 62
8.1 (O LNT=T oV S U o ot { o] o HO PP P PP PPPPPPPPPPPPPPPPRE 62
8.2 (O N T=T oV L o] o 1= =TSP PP PPPPPPPPPPPPPPPPRE 62
8.3 AN SW T PrOPEITIES e aan 62
8.4 MBSSAEE SEIUCTUNE e 62
8.4.1 (ol o [V =T 20 o T PR 62

8.5 ANSWET STFUCTUIE L.ceiiiiiiie e s e e e e e s nar et e e e e s s nnraee e s 63
8.5.1 Cl_ansWer_itn_var_Ndr_t... e 63

8.5.2 [0 0 T o [l SRR 63

8.5.3 YUY o 1 =0 0 2 o I PSPPIt 64

8.5.4 cl_deal_base_t (N@amed STrUCLUIE 24) .......ccuueeiiiiiieeeeieee ettt e et e e e e eeivee e e vaee e e 64

8.5.5 LT A LT o T ol P PPPPPPPPPPPPPPPPPPRE 64

8.5.6 cl_deal_asx_t (Named STrUCTUIE 25).......cccuieiiiieeeeeiee ettt re e s e e erae e save e s 64

8.5.7 cl_trade_public_asx_t (Named StrUCLUIE 27) .....cceeiuveeieeeiieeerieeeireeseeeseveesreesrveesve e 65

8.5.8 [T T Aol T o =1 0} A PP RRPTUPPPP 66

8.5.9 cl_trade_internal_asx_t (n@amed StruCture 29)........ccceevveevieieiieeirieesieeseeeseeesreesve e 66

8.5.10 trading_Code _t/USEI_COUR T .uiiiiiiiiiiiiiiiiieeciee ettt ettt s it e eare e s be e eabe e eareeeaneas 67

8.5.11 ACCOUNT B ittt aan 67

8.5.12 =AY ZIO T oI 1 01011 o= Sl S UPPROE 68

8.5.13 cl_deal_trade_report_asx_t (named StruCture 26) ........ccccveeereuveeeerieeeeecieeesseeeeesereeeeans 68

8.5.14 cl_deal_trade_report_asX_IteM_t......cccciieeeeeeiiieeeeseeeeeeee e tee e e stre e s nee e e st ee e e saaeeeeans 68

8.5.15 cl_trade_cancel_asx_t (named Structure 30).......cceecuiriieiieeeiiiieeeeeee e seeee e siree e 68

8.5.16 cl_deal_extended_price_asx_t (named structure 34).......cccceecveeeevcieeeecieeeeieeeeseee s 69

8.5.17 cl_deal_extended_price_asxX_iteM _t......cccceeiiiiiiiiiii e 69

8.5.18 cl_combo_series_asx_t (named Structure 42) ........cccveeieiieeeiciiiee et eieee e 69

8.5.19 cl_trade_regulatory_asx_t (named structure 35) .......cccoeiieeeiiiieeeciiee e 70

8.5.20 ASX Specific Overlay of regulatory_data_s Variable........cccccoviiiiiiiiiiiiiiiee e, 70

8.5.21 cl_trade_short_asx_t (N@amed STruCtUre 36)......c.ceeecuiiiiriieeeiieeeeeeeeeeee e eeere e sree e 70

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 4/370



9 CQ1134 Dedicated Trade ProXy QUETY ........uuuuueueruuurirurnrinennnnnnnnnnnnnnnennnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnnn 71
9.1 QUETY FUNCEION L.ttt s e s e s e e e e s e bae e e snre e e s sraeesans 71
9.2 (O 10TV o o T o 1= o =T TP PO PSP P PP OPPUPPUPRPRIN 71
9.3 AN SW T PrOPEITIES it aan 71
9.4 MESSAEE SEIUCTUNE e e 71

9.4.1 query_dedicated_trade_t.....cocceeiieiiiieiieeieeee e e s 71
9.4.2 PAMTY T oo e 72
9.5 ANSWET STIUCTUIE ...ttt e ettt e e e e e s b ettt e e e s e s s aabebaeeeeeesasansbeeeeeesannnraeeeas 72
9.5.1 answer_dedicated_trade_t.......cciiiiiiiii e 73
9.5.2 L U] o T 1= 0 T [ SRS 73
9.5.3 cl_trade_base_api_t (named StruCTUIe 3)......ccccuiieeiiiiie et evee e e vre e 73
9.5.4 trading_Code_t/USEI_COUR t.uiiiiiiiiiiiiiie ittt ettt ettt et e re e sare e sbeeeabe e sareenanees 76
9.5.5 oYL T o 0= 02 oY= S SRS URURRE 76
9.5.6 ACCOUNT T 76
9.5.7 LT 0 L] o 1= ol P PP P PP UPPPPOPRI 77
9.5.8 ASX_EXChaNGE_INTO_T .oiiiiiiiii e e s 77
9.5.9 cl_trade_asx_api_t (N@amed STrUCLUIE B5) ......coccuviieeiiiie ettt et e e iaee e 77
9.5.10 [ L 8V PP PPPPPPPPPPPRPPOE 78
9.5.11 cl_deal_extended_price_asx_t (named structure 34)........ccccccveeeeiciireeeiieeeesieeeeeieee e 78
9.5.12 cl_deal_extended_price_asX_itEM_t.....ccccieeiiiiiieeeiiiee et eere e st e e e aae e e 79
9.5.13 cl_deal_trade_report_asx_t (named StrUCtUre 26) ........ccccveevreeeiivieneeeiieesreeeeveesre e 79
9.5.14 cl_deal_trade_report_asx_ite@mM_t....ccccieieriiiirienee s 79
9.5.15 cl_combo_series_asx_t (Nnamed Structure 42) .......ccceeveeeieierieeiie e ecieeseeeeveesve e 79
9.5.16 cl_trade_regulatory_asx_t (named Structure 35) ......ccceevivieiieeiiienie e sre e see e 80
9.5.17 ASX Specific Overlay of Regulatory_data_s Variable........c..cccocouvieeiiiiicciii e, 80
9.5.18 cl_trade_short_asx_t (N@amed STrUCLUIE 36)......c.ueeeeiiiieieiiiee et e ettt et e e vre e 80

10  CQ1135 Dedicated Trade History, ProXy QUEIY .....ccieceicccuiirieeeeeeciciireee e e e e essireaeeeeeeeesssnnsesneseessesnnnnes 81
10.1 (@ TUT=Y VN U] o Yo o o TP PP PP PPTPPPPPPN 81
10.2 (O NT=T QYA e o] o L= =TSP PP PPPPPPPPPPPPPPRE 81
10.3 AN SW T PrOPEITIES et ann 81
10.4 MIBSSAEE SEIUCTUIE e 81

10.4.1 query_dedicated_trade_his_t.......ccoiiieiiiiiiiiiec e 81
10.4.2 [ L8V PP PP PP PPPPPPPPPPPPPRPPRE 82
10.5 ANSWET STFUCTUIE ...ttt e e e e e s a e e e e e s s nnraee e s 82
10.5.1 answer_dedicated_trade_his_t .....cccociiiiiiiiiiiie e s 83
10.5.2 YUY 1 =Y 0 0 2 o I P UPPROE 83
10.5.3 cl_trade_base_api_t (named StruCTUIre 3).......cocuiieeiiiie et e e vae e 83
10.5.4 trading_Code _t/USEI_COUR T .uiiiiiiiiiiiiiiiiirieeie ettt cre ettt e e e te e eare e s reeeabe e eareeeaneas 86
10.5.5 =AY I 0T oI 1 0=T0 ] o= S S UPUROE 86
10.5.6 ACCOUNT L e 87
10.5.7 LT 0 T o 1= ol AU PUPP PP 87
10.5.8 ASX_EXChANEE_INFO_T ..uiiiiiiiee e e e e s e e et e e e e eanees 87
10.5.9 cl_trade_asx_api_t (N@amed STrUCLUIE B5) ......coocuiiieeiiiie ettt et 88
105,10  PaArY L e, 88
10.5.11 cl_deal_extended_price_asx_t (named Structure 34).........cccoeeeeeiereecirieeeecieeeeereee e 89
10.5.12 cl_deal_extended_price_asX_iteM _t......cccciieiiiiiiiiee et e 89
10.5.13 cl_deal_trade_report_asx_t (named STtruCtUre 26) ........cccceercvreeeecieresiieeeesveeeeseeee e 89
10.5.14 cl_deal_trade_report_asX_itemM_T......ccccccoieiiiiiieieiiii e cceee e e et 89

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 5/370



10.5.15 cl_combo_series_asx_t (n@amed StruCture 42) .........ccceecuirienieneenieenienie et 90

10.5.16 cl_trade_regulatory_asx_t (named StrUCtUre 35) ......cceevieerieerireeiieesieesreesreesveesvee s 90

10.5.17  ASX Specific Overlay of regulatory_data_s Variable..........cccccvveeeiieiiiciee e 90

10.5.18 cl_trade_short_asx_t (Nnamed StruCture 36).......ccccccuvreriiieeeiiiiieeecieee et 90

11 DQ6 Broker Signatures QUEIY......cccuuuiiiieeeeeeeiiiieeeee e e e e ettt eeeesesssbtaeeeeeeeessssssasreeaeesessasreneeeaessennnnnns 91
111 QUETY FUNCEION L.ttt s e s st e s e e e e s esae e e ssbe e e s snaeesaans 91

11.2 QUUETY PrOPEITIES . ettt e et r e e s s et e s e b e e e s ebaee e snreeessraeesaans 91

11.3 AN SW T PrOPEITIES e s 91

11.4 MIESSAEE SEIUCTUNE e e e e e e e e 91

11.4.1 (o LU L= oV oY o] =T o AU 91

115 ANSWET STIUCTUIE . s 92

11.5.1 ANSWET_BIOKEI _te.iiiiiieiiieie ettt st et st e san e sbeeeaneeeas 92

11.5.2 ANSWET_BrOKer_ItEM_t ...eiiiieiii et st 92

11.5.3 item struct for answer_broker_item_t......cccooiieiiiiiiie e 93

12 DI O WA\ - 4 <] AP P RO PUPRPRRROE 94
121 QUETY FUNCEION ..ttt e s s et e s e r e e e s esnee e snneeessarenesanne 94

12.2 (O 10TV e T o 1= o =T PP PP PP OPPRPP PPN 94

12.3 ANSWET PrOPEITIES ooeeeieiiiiiiie ettt s e e st e e sna e e e e s b e e e senneeesnneeees 94

12.4 MIBSSAEE SEIUCTUNE e 94

12.4.1 (o LU L= oV 0 [ (] A USSP 94

125 ANSWET STFUCTUIE ...ttt e e et e e e s e st e e e e s e s an b e et e e e e e e seannraeeeeeesannnnneeeas 94

12.5.1 ANSWET_MATKET _T.iiiiiiiiiiiiiiiee ettt et e et e e e st e e e et e e e et e e e e etbeeeeataeessasaaeesasseeeestaeeennsees 94

12.5.2 LI o o - T = Al 1 =] o 1 SRR 95

13 DQ8 INSTrUMENT GrOUP ... iieiiiiiiiiee e e ettt e ettt e e e e e e e ettt e e e e e eeeaat b e e e e eeeeeessaa e eeeeeesassanaesaeesssssnnn 97
13.1 (O TT=] oV S U o or {[o] o HO PP PPPPPPPPPPPPPPPIRE 97

13.2 (O NT=T QYA e o] o L= [T PP PPPPPPPPPPPPPPPPRE 97

13.3 PN [N =T o oY o 1= AT PR 97

13.4 MESSAEE SEIUCTUNE . e e e e e e e e e e e e e 97

134.1 QUETrY _INSTIUMENT_BIrOUP _Tuuiiiiiiiiiiiiiiiieeeeeieiiiiiee e e e e seirreee e e e s seeiarreeeesssssanreeeeesssenssnssneeas 97

135 ANSWEE STFUCTUIE ...ttt e e e e s a e e e e s s nnraee e s 97

13.5.1 ANSWET_INSTFUMENT_SrOUP T .uuuuuiiiiiiiiiiiiiiiiiii s 98

13.5.2 answer_instrument_group _iTemM_T... ... s 98

14 DQL7 INSTrUMENT TY PR eieiieeiiiiiee ettt ettt e e e e e e ettt e e e e e e e e taabaaeeseeeeeessaaaseseaenenesnnnnnseeanens 101
141 QUETY FUNCEION 1eiiiiiiiiiitteeee ettt e ettt e e e e e sttt e e e e s seaaat e e e e e e s s e sabbateeeessesssssaaaeeessssnsssnnnaaeesenns 101

14.2 (O N T=T QYA S o] o 1= 1= PPPPPPPPPPPPPRE 101

14.3 AN SWET PrOPEITIES e annanann 101

14.4 MIBSSAEE SEIUCTUIE e 101

14.4.1 QUETY _INSEFUMIEBNT Touuiiiiiiiiiiiiiiiiiiiii s anaan 101

145 ANSWET STFUCTUIE ...t e e et e s e s et et e e e s e mmreeeeeeesennnnnee 101

14.5.1 ANSWeETr_eXT_INSTIUMENT_t..uuiiiiiiii it e e e e s s e sarre e e e e s sesannes 102

14.5.2 answer_ext_inStrument_itemM_t .....ccoviiiiiiiiiiie e e 102

15 DQI18 NON Trading DAYS QUEIY ....ceeveeeereeeiererererererereeeeeseeererereeeresessssressrarrrrsrerrreserrrrr.rer........—.—.—. 104
15.1 QUETY FUNCEION L.ttt st e e et e s e e e e snb e e s sabe e e e enreeesannneeesanneeeas 104

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 6/370



15.2 QUUETY PrOPEITIES. .ttt st e s st e e ssb e e e s sb et e s s esb e e e s erae e e snneeeas 104
15.3 ANSWET PrOPEITIES oottt e e s e s a e s s e e e s e sare e e snnnes 104
15.4 MIBSSAEE SEIUCTUNE e e e e e 104
15.4.1 query_NoN_trading_days_t......ccieeeciiieceiiee e ciee e e e re et e e et e e e erae e e s aee e e sraeeeeans 104
155 ANSWET STFUCTUIE ...ttt e e st e e e s e s e e e e s e s r e e e eesesesnnneneeeeesesannnee 104
15.5.1 answer_NoN_trading_days_t ....cccceeeciuiieiiiee e ciee e e e e e etae e e e ree e e srreeeeaes 104
15.5.2 answer_non_trading_days_item_t.......ccceoiiiiiiiiiiieiee e 105
ST O 1 B ol o ¥- [ o= TSR UPRPP 106
16.1 QUETY FUNCEION ..ttt et e e sttt e e st e s e bt e e e sbb e e e s sabbeeeenbeeesanneeeesanneeean 106
16.2 (O N T=T gV S o] o1 1= PP PP PPPPPPPPPPPPPPPPRE 106
16.3 ANSWET PrOPEITIES oottt e e e s e s e e e s mre e e s snee e s esnneeesnnees 106
16.4 MESSAEE STIUCTUNE ...eeiiiiiiiiticeee et e e e s s an et e e e s e anes 106
16.4.1 query_eXchange_d024 T ......cooii ittt 106
16.5 ANSWET STIUCTUIE . s 106
16.5.1 anSWer_eXChange_dA24 t......cccuiieeiiee ettt eeee e et e e e sta e e e etae e e e abee e e etaeeeeans 106
16.5.2 answer_exchange_da24 _iteM_T.....cciiiciiee et e e e etae e e e sbe e e e ebaeeeeans 107
17 DQ28 CNtral GrOUP coveeeieiiiiiiieee e e ettt e e e e e e e e e e et e e e e e e e esabateeeeeeeeesansasaneeeeeesennnsssaneeeaeenan 108
17.1 QUETY FUNCEION L.ttt s st s e snb e e e s s b e e e s esr e e e sennneeesnneeeas 108
17.2 (O N =T gV S o] o1 =P PPPPPPPPPPPPPPPPRE 108
17.3 AN SWET PrOPEITIES .. an 108
17.4 MBSSAEE SEIUCTUNE e 108
17.4.1 QUENY_CENTIAl_BIrOUP T it iiiieeeiiiie et etee ettt e e et e e tte e e stae e e e e taeeeesaaeeenbaeeesnsaeeeenns 108
17.5 ANSWET STFUCTUIE ...ttt e e st e e e e e e nrae e e e e s s e snnnes 108
17.5.1 ANSWET_CENEIAl_BIrOUP _t.uiieiiiiiieieiie e cttee s tee e et e e setee e e stae e e e sabae e s saaeeessnseeeesnseeeenans 109
17.5.2 answer_central_group_ITEM_T ....coiciiii et 109
18 DQ29 SESSION StAtE QUETY .ceiiiiiieei ettt e ettt e e e e e e et e e e e e e e eeeaasbaeeeaaeeaessanaaeeaaaans 110
18.1 (O U1 VN U1 0T o ) o IP PP PP PSR PTPPPPR 110
18.2 (O UL i o oY o 1T A =T PP PP PTPPPPR 110
18.3 ANSWET PrOPEITIES ..vviiiiiiieiiiiiiiee e ee sttt et e e e sttt et e e s s ettt et e e s sesaabaaeeeeesesssbataeaeesesasssnssneeesssnnsnnses 110
18.4 MIESSAEE SEIUCTUNE . e e e e e e e e e e e e e e eas 110
18.4.1 query_trading_State_t ... e e e e 110
18.5 ANSWET STFUCTUIE ...ttt ettt e e e st e e e e s e st e e e e e e e s nbereeeeeeeseannreeeeeeeaesannree 110
18.5.1 aNSWer_trading_State_t....cooieiii i e e e e 110
18.5.2 answer_trading_state_itemM_t....cccocoiiii e 111
19 DQ30 User Type INformation QUETY ........cooieciiiieeee ettt e e eeeiree e e e e e eeesrrareeeeeeeeensaraeeeeeesseensnns 113
19.1 (O LTT=T oY S0 o ox [ o EO P PPPPPPPPPPPPPPRE
19.2 (O N T=T QYA S o] o 1= =T PPPPPPPPPPPPPPRE
19.3 Answer Properties
19.4 Message Structure
194.1 QUENY_USEr_TYPE_INTO T .iieiiiiiiiiie et e s e e re e st e e s re e e e sraeeeeaes 113
19.5 ANSWET STFUCTUIE ...ttt e e e e e s e st e e e e e s e eeeeeeesenannnee 113
19.5.1 ANSWeEr_USer_type_iNfO ... 113
19.5.2 answer_user_type_info_itemM .. ... 114

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 7/370



20 DQ33 CUITENCY QUUETY .cceeiiiieiieieeeitttteteteeeteeeeeeeeeteteeeeeateeeeeeaeateeataeesaetaeaeeateteteeaaeaaeteeetetaeateasesessnnnrnnnnns 115
20.1 QUETY FUNCEION Lottt b e e s e s s e e e s eanae e e snneee s 115

20.2 (O T0T Y o o T o 1= o =T PP P PP PPUPURPI 115

20.3 AN SW T PrOPEITIES .. s 115

204 MIBSSAEE SEIUCTUNE e e e e e e e e 115

204.1 QUENY_CUITENCY_Turiiiiiiiiiiiiiiiiiii ittt e e 115

20.5 ANSWET STIUCTUIE ...ttt ettt ettt e e e s et ettt e e e e e s aaba bt e eeeeesaababteeeeeesesaansetaeaassesanses 115

20.5.1 ANSWET_CUITENCY_T oottt 115

20.5.2 ANSWET_CUITENCY_TIEEIM_T . eeiiiiiiiiiiieiiii ettt s e e s e s 116

21 DQAS5 Trade RePOrt TYPES QUEIY ...uuurieeeeeeeeeiiitrreeeeeeeeeeiitraeeeeeeeseseisrrsseeeeesesisssssesseseessssssssesseessanssnes 117
21.1 QUETY FUNCEION L.ttt ettt s e e snb e e e s s b e e e s e b e e e sennneeesnneeeas 117

21.2 (O T0T gV ol T o 1= o =TT PP UPPRRPTI 117

213 ANSWET PrOPEITIES oottt s e s e s e e e e s a e e s sne e e s e snreeesnnnes 117

21.4 MBSSAEE SEIUCTUNE e 117

2141 query_trade_report_tYPES_t . e e e e e anees 117

21.5 ANSWET STFUCTUIE ...ttt ettt e e st r e e e s e st e e e e e e s b sreeeeeeesassnnreeeeeeesesannnes 117

2151 ansWer_trade_report_tYPES_t. e e s e 117

21.5.2 answer_trade_report_types_itemM_t.......cccoiiiiiiiiiiiiieee e 118

22 DQAB DEAl SOUICE QUEIY .....eiiiiieeeeeeeeeeiitteee e e e e e e eeitreeeeeeeeeseibbaaeeeeeeeesaabsaaeseaeeeeaasstsssseeaeessssissrssenes 120
22.1 (O LTT=T oV S0 oot { o] o EO PP PPPPPPPPPPPPPPPPRE 120

22.2 (O LN T=T gV S o] o 1= 1= PPPPPPPPPPPPPPPPRE 120

22.3 ANSWET PrOPEITIES oottt e s e s e sr e e e s n e e e sne e e s e snneeesnnees 120

22.4 MIESSAEE SEIUCTUNE .. e e e e e e e e e e e e 120

22.4.1 (o LU L= VAo [T Y o TV ol Y U PSTRR 120

22.5 ANSWET STFUCTUIE ...ttt e e st e e e e e e nrae e e e e s s e snnnes 120

22.5.1 ANSWET_dEal_SOUICE_T...iiiiiiiieiei ittt et e e e e e st e e e e e e s e e nnraaeeeeeeeenanees 120

22.5.2 answer_deal_SoUrce_iteM L. it e e e 121

23 DQ53 Corporate ACLION QUETY....cueiieeeeieeeeeeeeeeeeeeeeeeteeeeeeeeeeeeeereerereeeeeeeaeaereteretarerererererer 122
23.1 (O U1 VN U1 0T o ) o IP PP PP PSR PTPPPPR 122

23.2 (O N =T oY S o] o1 1= PPPPPPPPPPPPPPPPRE 122

23.3 AN SW T PrOPEITIES e s 122

23.4 MIBSSAEE SEIUCTUNE e 122

23.4.1 QUETY_COMP_ACTION _Tuuiiiiiiiiiiiiiiiiiiiii s 122

235 ANSWET STFUCTUIE ...ttt e st e e e e e s ar et e s e e e s e s nnnes 122

2351 ETaSNVT i ole] g o I Tt [T o JH o - 1o JR PSP 123

23.5.2 answer_corp_action_da53_iteM_t.....ccccciereiiiie et 123

24 DQS55 Clearing PartiCiPants QUETY ...uuueeeeeeeeeeciirreeeeeeeeeeiiitreeeeeeeeeeseisreeeeeeeeeesiessssesseeeesssssssssssseessnsnnns 125
24.1 QUUETY FUNCEION ..ttt ettt e e st e s et e e e snb e e e e s abeeeeenreeesannneeesanneeean 125

24.2 (O T 0]V o o T o 1= o =T PSPPSR USRI 125

24.3 ANSWET PrOPEITIES .uvviiiiiiieiiiiiiieee e eescitttee e e e ssrrte et e e s s e st aeeeeeesesssabareeeeesesasbstaeeeesssasssnssnenesssessnnses 125

24.4 MESSAEE SEIUCTUNE e e e e e e e e e e e e e e e e e e 125

24.4.1 query_cl_partiCipant_t. ... e e e e e e e e aneas 125

24.5 ANSWET STFUCTUIE ...ttt ettt ettt et e s ettt et e e e e e s bee et e e e e e saabsreeeeeeesesnnbeeeeaeeaesannnes 126

24.5.1 aNSWer_Cl_partiCiPant_t ... e e e e e e e anees 126

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 8/370



24.5.2 answer_cl_participant_item_t ...t 126
25 DQS56 Special Liability QUEIY ..cccce ettt ettt e e et e e e e e e e e esbtareeeeeeeeesnbraaeeeeeeeennnns 127
25.1 QUETY FUNCEION L.ttt ettt et e e sttt e e s st e s et e e e saabeeessabbeeesnreeesannneeesanneeean 127
25.2 QUUETY PrOPEITIES. .ttt et e s s e e s b e e e e s b e e e s s b e e e sennae e e sneeeeas 127
253 ANSWET PrOPEITIES oottt s e e s s ba e e s e sare e e snnnes 127
25.4 MIESSAEE STIUCTUIE ..ottt et e s s e e s e sab e e e s sae e e snbee e e sbaeesaans 127
254.1 query_special__liability_t.......cooeiiiiii e 127
25.5 ANSWET STFUCTUIE ...ttt ettt e e st e e e s e s e e e e e s e s r e e e ee s e s e nnneneeeeesesannnes 127
25.5.1 answer_special_liability_t.....cccccoerreiiii e 127
25.5.2 LYo [T oY ol Yo [T PR 128
2553 answer_special_liability_item_t......coiiiiiii e 128
26  DQ57 Member Obligation QUEIY......cocociiiiieee ettt ee e eeeecrrre e e e e e et are e e e e e e e esabrareeeeeeeeesssraseees 129
26.1 (O LTT=T oV S0 o or { o] o EO PP PPPPPPPPPPPPPPPPRE 129
26.2 (O N T=T gV S o] o 1= 1= PP PPPPPPPPPPPPPPPPRE 129
26.3 AN SWET PrOPEITIES e an 129
26.4 MESSAEE STIUCTUNE ...eviiiiiiiiteieee et et e e s e an e e e s s e s annes 129
26.4.1 query_member_obligation_t ..ot 129
26.5 ANSWET STIUCTUIE . s 129
26.5.1 answer_member_obligation_daS7 t.......ccccciiiiiieiiiie e 129
26.5.2 answer_member_obligation_da57_item_t .......ccccccviiieiiie i 130
27  DQ87 Market Maker ProteCtion QUETY ......ceeiiiiiiiiiiiieeeee e eecciiire e e eesvrree e e e e e e s ssanaare e e e e e e e ssnnesnneees 131
27.1 (O TUT=Y VN U] 0T o) o TP PP PP RRPTPPPPR
27.2 (O N =T QYA e o] o1 =T PPPPPPPPPPPPPPPPRE
27.3 Answer Properties
27.4 Message Structure
27.4.1 QUETY MM _PFOTECTION L.uuttiiititiiiiiiiiiiiii s 131
27.5 ANSWET STFUCTUIE ...ttt e e st e e e e e s et e e e e s s e s nnnes 131
2751 ANSWET_MM_PIrOTECTION ..uviiiiiiiiiiiiiiiiieeee s et e e e s e st e e e e s s sebaraeeeesesessnsraeeeeessensnse 131
27.5.2 answer_mMm_pProteCtion_iTeM_T.. ..ot e e s s e e e s 132
28  DQI120 Delta UNderlYing QUETY ...cceeeeeeeiiiiieieeeeeeeeciitreeeeeeeeeeeitraeeeeeeeeeseatsaaeeeeeeesessnssseeeeeeeesssssrsreees 133
28.1 (O TUT=Y VN U1 0T o ) o TP PP PP PP RSPTPPPPP 133
28.2 (O UL Vi o oY o 1T A =T PP P SRPTPPPPR 133
28.3 ANSWET PrOPEITIES ..viiiiiiiieiiiiiieee e eeseitittee e e e sttt et e e s s e sttt et e e s sesssabatteeeesesasbnsaaaeesssasssnsseeeesssnnsnnses 133
28.4 REIGTEA IMIESSAZES ..vveieiuerieeeiiiee ettt e eette e e sttt e e et te e e s eat e e e s baeeeesateeesasseaeesasseaeenssaeesasaeeesnsseeeennsseenanns 133
28.5 MBSSAEE SEIUCTUIE i 133
28.5.1 Lo [TV o (=] 1 - T PP PUPURRON 133
28.5.2 LT LT o Tl S PPPPPPPPPPPPPPRE 134
28.6 ANSWET STFUCTUIE ...ttt ettt ettt et e s ettt et e e e s e st e bt e eaeeesaabaraeeeaeeseannbeeeeaeeaesannnes 134
28.6.1 ansWer_SegmMENnt_NAr_ L. ..o e e e e e e eaes 135
28.6.2 [0 0T T [l PSR 135
28.6.3 LY 0] o T 1= 0 T Lol S 135
28.6.4 ns_delta_header_t (named struct number 37001) ........ccceeeuiieeeiiiieeeciiiee e e 135
28.6.5 ns_remove_t (named structure 37002) .......cc.ueeeeiiieeeciiieeeeitieeeecreeeeeiaeeeeeetreeeeeareeeeeaneas 136
28.6.6 ns_underlying_basic_t (named structure 37201).......cccceeeeeiriieeeiiieeeciiee e e 136
28.6.7 ns_fixed_income_t (named struct number 37202)........cccccvieeeiiiiieeciiee e 138

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 9/370



28.6.8 ns_coupon_dates_t —named struct number 37203 ........ccccoeiiriiiiiiniiee e 139

29  DQ122 Delta INStrument Class QUETY ......uuuieieeeeiiiiiiiieeeeeeeeeeciiiteeeeeeeeesebsaaeeeeeeeeesasssraeeeeeseesnssssenes 141
29.1 QUETY FUNCEION L.ttt ettt et e e sttt e e s st e s et e e e saabeeessabbeeesnreeesannneeesanneeean 141
29.2 QUUETY PrOPEITIES. .ttt st e s s e e s b e e e s sb e e e s s b et e saarae e e snneeeas 141
29.3 ANSWET PrOPEITIES oottt e e s e s a e s sra e e s e sare e e snnees 141
29.4 REIGTEA IMIESSAEES ...ttt ettt ettt ettt et ettt ettt e e bt e sb e s b et e bt e s bt e e ssbesabeeesaneenneeesnneenneees 141
29.5 MIESSAEE STIUCTUIE ...eiiiiiiiiitiee ettt s e s s e s e sar e e e s bae e e snbe e e e sabaeesaans 141
29.5.1 (o LU L= VAo 1= 1 - N APPSR 141

29.5.2 L] T o T=T ol ST PPPPPPPPPPPPPPPPRE 142

29.6 ANSWET STFUCTUIE ...ttt ettt e e e sttt e e e e s e st e e e e e e s b ereeeeeeesesnnreneeeeesesannnes 142
29.6.1 ANSWeEr_SEEMENT_NAN_t...iiiiiiiiiiiieiii et e 143

29.6.2 (8= 4 g T 2T [ A TS PSP P RO P PR PPROTRPOPPOT 143

29.6.3 SUD_IEEM_NAr T oo s e 143

29.6.4 ns_delta_header_t (named structure 37001) ......cccccceeeireeririeeireesieeeieeereeeeeesveeeaeeens 143

29.6.5 ns_remove_t (named Structure 37002) .......cc.veeeeiiereeiiieeeeireeeecreeeesreeeesnereeeeenraeeseanees 144

29.6.6 ns_inst_class_basic_t (named structure 37101) .......cccceeeeiiiiieeeiiie e 144

29.6.7 ns_price_tick_t (named structure 37102) ........oeeeiieie it 147

29.6.8 Lol Y 72T USRS 147

29.6.9 ns_block_size_t (named structure 37103) .......ceceeriereerieriieiie et 148

29.6.10 ns_calc_rule_t (named Structure 37104) ......cccceeieriierieerienieenieeie e ete e 148

29.6.11 ns_crossing_rule_t (named Structure 37106) ........ccceeveereereeneeriieieeieseesieenreeee e 149

29.6.12 ns_inst_class_extl_t (named Structure 37107) ....cccccveeeecieeeeciieeeciieeeeeireeeevaeeesavee s 150

30 DQ124 Delta INSTrUMENT SEIIES ....viiiiiiiiee ittt ettt st e e st e e s sbee e e s sbee e e s sbae e e s sabeeessnares 152
30.1 (O U1 N U] o Vo o ) o TP PP PRSP PPPPP 152
30.2 (O UL Vi o oY o 1T A =T PP PP PTPPPPP 152
30.3 ANSWET PrOPEITIES ..veiiiiiiieiiiiiieee e eereiiitt et e e e s ettt et e s s s et et et e e s sessabateeeeesssassbataaaeesesasssnsseaeesssnnnnnses 152
30.4 REIATEA IMIESSAEES ...vvvvieieeiieiiiiieee e e eecctt e e e e e sttt e e e e e e se bt ereeeeeeseatataeeaaaesessnstaeeeeeseessantaanaeessansnnses 152
30.5 MIBSSAEE SEIUCTUIE e 152
30.5.1 (o [TV o (=] 1 - T USSR 152

30.5.2 L1 0 0 [= ] o 1= ol APPSR 153

30.6 ANSWET STFUCTUIE ...ttt e e s re e e e e e s mrae e e e e s s e snnnes 153
30.6.1 anNSWeEr_SegMENt_NAT_ ... i e e e e e 154

30.6.2 (1010 0T T [ SRR 154

30.6.3 LU T oI 1= 2 0 2 Vo L PSRRI 154

30.6.4 ns_delta_header_t (named structure 37001) ......cc.eeeeiueeeeciiieeeeiieee et eeree e e 154

30.6.5 ns_remove_t (named structure 37002) .......cc.ueeeeiieeeeiiieeeeireeeeereeeeeireeeeestreeeenaraeeeeaneas 155

30.6.6 ns_inst_series_basic_t (named structure 37301).......cccceeerciieeeeiciereeiiee e 155

30.6.7 ns_inst_series_basic_single_t (named structure 37302) .......cceevvveeeriieeeniieeeereee e 157

31 DQ126 COMDINATION SEIIES...ccciiiiiiirieeieeeeeeecirreee e e e eeeeraee e e e e e e esesabreeeeeeeeesitssreeseeeeeesssrsseeeeesennnsens 159
31.1 (O LUT=T oY S U o ox [ o NP 159
31.2 (O T T=T QYA S o] o 1= o =T PPPPPPPPPPPPRE 159
31.3 ANSWET PrOPEITIES ..vveiiiiiieiiiiiieee e eesciiit et e e e sssrte et e e s sesabaeeeeeesesssabareeeeesessssaraeeeesssasssnssnenesssessnnses 159
314 REIGTEA IMIESSAZES ..vveieiuvrieeeiitieeeeitiee e eette e e stte e e et et e s sttt e e e s taeeeasateeesasseeeesssseeeassaeesasaeeessnseesssnssessanns 159
31.5 MESSAEE SEIUCTUNE .o e e e e e e e e e e e e e e e e e e e 159
31.5.1 (o 11TV oo 111 oo TN S PSP PUUURRNN 159

31.6 ANSWET STFUCTUIE ...ttt ettt ettt et e s ettt e e e s e s b ettt eeeeesanbnreeeaeeesaaanbeeeeeeesenannnes 160

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 10/370



31.6.1 ANSWeEr_SEEMENT_NAr_t...iiiiiiiiiiieiii et 160
31.6.2 TEEMI ATt s 160
31.6.3 L 0] o T =10 0 T Lo SR 160
31.6.4 ns_inst_series_basic_t (named structure 37301).......ccccceeerciiieeeiiieeeciiee e 161
31.6.5 ns_combo_series_leg_t (named structure 37308).........ceeevcirieeeirireiiiriee e e 162
32 DQ127 HISTOMICAI SEIIES .evvvereeeeiiiieieieeeretetereteteeereeeeeeeeesereeesererersrsrarsressrarrrrsrssssssssrssrssrssssssssrsrsssrrrnres 163
321 QUETY FUNCEION L.ttt b e e e s e s s e e e s enae e e snaeee s 163
32.2 (O T0] Y o o o 1= o =T PP P PP PPPTUPURPPI 163
32.3 AN SW T PrOPEITIES .. s 163
32.4 REIGTEA IMIESSAZES ..vveieiuviieeeiitiee ettt e et e e e st e e e e etta e e e etaee e s taeaeeaatseesassaaeesasbaseassasesassaeesssseeeeassseseanes 163
325 MESSAEE STIUCTUNE ...eeiiiiiiiiiticeee ettt e e s s aa e e e e e s e s aanes 163
325.1 QUETY_NISEOIY Teeuiiiiiieiiii ettt ettt et sat ettt e sae e e sbt e s areesaee e saneeaeees 163
325.2 qUETY_NISEOrY_IEEM_T ettt es 164
32.6 ANSWET STIUCTUIE . s 164
32.6.1 ansWer_SegMENt_NAr .. ..o erae e e et e e e raeeeeans 164
32.6.2 [T 0 0T 4 Ve [ AP SRUSSPRR
32.6.3 sub_item_hdr_t
32.6.4 ns_inst_series_basic_t (named structure 37301).......cccceeeeiiiieeeiiiiie e 165
32.6.5 ns_inst_series_basic_single_t (named structure 37302) ......cccccevvvveecieesiieeecieeeieeeieens 166
33 DQ128 Historical CombINAtioN SEIIES.....cciiiiiiiiiieeee ettt e e e e e e e e e e e e e esabraaeeeeeeeeeanes 169
33.1 (O LTT=T oV S0 oot { o] o EO PP PPPPPPPPPPPPPPPPRE 169
33.2 (O N =T gV S o] o1 =P PPPPPPPPPPPPPPPPRE 169
333 ANSWET PrOPEITIES ..vviiiiiiieiiiiiieee e eesetiitt et e e e sttt e e e e s s ettt eeeessesaabaaeeeeesessssbntaaaeesssasssnssneeesssnsnnnses 169
334 REIGTEA IMIESSAZES ..vveieiuvrieeeiiiieeeiiee e eete e e settee e ettt e seaate e e s baeeeasateeesasseaeesasseeaenssaeeeasseeesssseeeennsseenanes 169
33.5 MIBSSAEE SEIUCTUNE . e e e e e e e e e e e e 169
33.5.1 (o LU= oV V1) o oY PSSR 169
33.5.2 query_history IEEM _t ... e e e e e e e e e e anees 170
33.6 ANSWET STFUCTUIE ...ttt ettt e e e s et e e e e s e s ettt e e e e e s nbabeeeeeeeseannreeeeeeeaesannres 170
33.6.1 ANSWeEr_SEEMENT_NAT_t. .. e e s e nrre e e e e e e e e anees 170
33.6.2 (1010 0T T [ SRR
33.6.3 sub_item_hdr_t
33.6.4 ns_inst_series_basic_t (named structure 37301)......cccccceeiiieeeiieeiieeeieeccree e eree e 171
33.6.5 ns_combo_series_leg_t (named structure 37308........ccccevvreeeireeireenireeereeeireesreeeneeens 172
34 1117 Preliminary SEttIEMENT PriCES ..ottt et e e e e et ar e e e e e e e e e aararees 174
34.1 (O U1 N U1 0T o ) o TP PP PP P RRPTPPPPP 174
34.2 (O UL i o oY o 1T A =PRSS 174
343 ANSWET PrOPEITIES .ovviiiiiiieiiiiiiieee e eesciitte et e e e ssrarte et e e s s e st aeeeeeesessaabaeeeaeesesassstaneeeessansssssneneessessnnses 174
344 MIBSSAEE SEIUCTUIE i 174
34.4.1 query_prel_settlemMENnt_t.. ... e e e e 174
34.5 ANSWET STFUCTUIE ...ttt ettt ettt e e e s ettt e e e e e e s aabab et eeesesanbabaeeaeeesesnnbebeeaeeaesannes 175
34.5.1 answer_prel_SettlemMeNnt L. ... e 175
34.5.2 answer_prel_settlement_item_t ..o iiir i 175
35 1Q12 Total EQUIlIDIIUM PIICES ..eviiieiiiie ettt ettt ettt et e e s bae e e e evae e e e sbae e e eenres 176
35.1 (O LTT=T oY S0 o ox [ o EO P PPPPPPPPPPPPPPRE 176
35.2 (O N =T QYA S o] o 1= o 1= PPPPPPPPPPPPPRE 176

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 11/370



35.3 ANSWET PrOPEITIES ooeeeiiiiiitieeet et s e e b e s a e e s s e e e s e sara e e snnaes 176
35.4 MIESSAEE STIUCTUIE ...ttt s e s s e e s e b e e e s bae e e snbee e s sbaeesaans 176
354.1 (o LU L= VA oY dl Yo [V 11 o) [T SR 176

35.5 ANSWET STFUCTUIE ...ttt ettt e e st e e e s e s r e e e e s e s rerereeesesesnnreneeeeesesannnes 177
35.5.1 ANSWEN_tOT_EQUIl_PIICES T .uiiiiiiiiieeiie ettt e et e e etae e e s e e e saraeeeeans 177

35.5.2 answer_tot_equil_prices_itemM _t. ... ociii i 177

36 IQ18 Total VOIUMES @NT QUETY.....ceeeeieieiiieeeeeieeeeeeeeeeeeeeeeereeererereersererersrerrsrerersrrrerererrrarererrrrrrrr—.... 179
36.1 QUETY FUNCEION ..ttt e e st e e st e e s et e e e sabteessabbeeesnreeesannneeesanneeean 179
36.2 QUETY PrOPEITIES. e eieie ettt ettt ettt e e et e sttt e e sttt e e s s abe e e s aast e e e snbeeessabbeeeenreeesannnaeesnneeean 180
36.3 AN SW T PrOPEITIES e an 180
36.4 MESSAEE STIUCTUNE ...eeiiiiiiiiiticeee ettt e e s s aa e e e e e s e s aanes 180
36.4.1 QUETY ATt ettt ettt sae e sane e s 180

36.4.2 SUD_IEEM_NAr T oo s e 181

36.4.3 ob_levels_query_data_t (named structure 33020)......ccccccuveeireeriieeieeniie e e eseee e 181

36.4.4 ob_levels_id_t (named structure 33002) ........ccccueeeeiiuieeeeiireeeirieeeeitreeeesrreeesraeeeeareeeas 181

36.5 ANSWET STFUCTUIE ...ttt ettt e e e sttt e e e e s e st e e e e e e s nbnreeeeeeesannnreneeeeeaesannnes 181
36.5.1 E L0 TNV ol o Vo [ USRS 182

36.5.2 L 0] o T (=1 0 T T Lo USSR 182

36.5.3 ob_levels_next_query_t (named structure 33032)......ccccecveeeieeriiireieesiieeree e eseee e 182

36.5.4  ob_levels_id_t (named structure 33002) .......ccceeruerrueriereeneenieeieeeeeteseeesieesreesseseesaees 183

36.5.5 ob_levels_price_volumes_t (named structure 33003).........cccveerrereireerireeeneesnineenneeennns 183

36.5.6 ob_levels_price_volumes_ItEM _t.....cccouiiieiiieiiiiee ettt aae e e e 184

36.5.7 ob_levels_order_number_t (named structure 33004)..........cccveeevirieeeecineeeeciee e 184

36.5.8 ob_levels_total_quantity_t (named structure 33005) ........ccovivieeeiiiiieeeiiieeeciee e, 185

36.5.9 ob_levels_no_of orders_t (named structure 33033) .....cccceeiirieeeiiiiieeecieee e 185

36.5.10 ob_levels_no_of orders_itemM_t....ccccciiiieiieie e 185

36.5.11 market_info_base_t (named structure 33034) .......cccceceerieeecieesiee e 185

36.5.12 market_info_asx_t (named structure 33039) ......cccceeevieeriiieeiiee e et 187

36.5.13 market_info_index_t (named structure 33040)........cccceerreeeireeriieeerieeesieeeereeesreeesree s 187

36.5.14 ob_levels_undisclosed_quantity_t (named structure 33041).......cccceeeeerieeeeciveeeccnnenn. 188

36.5.15 ob_levels_closing_t (named structure 33031) .......cccccueieeiiiieeiiieeeciiee e e eeiaee e e 188

36.5.16 ob_levels_price_t (named structure 33006) .........cccecureeeeiirieeiiiieeeeireeeeeieeeeeiaeeeeeareeeas 188

36.5.17  Ob_levels_PriCe_it@M_tu. ettt e a e s aree s 189

36.5.18 market_info_asx_extended (named structure 33139)........cccceeviiieeieerireeeieeeniee e 189

36.6 T T 4] o 1= RS URTSR 189
36.6.1 [T T 4T o L= ST 190

36.6.2 Y011 o] [T PSSR 190

36.6.3 [ Y001 0] [T P PSR 190

37  1Q19 Total Volumes and PriCeS QUETY .....uuuiiieeeeeeiiiiiieeeeeeeeeectitteeeeeeeessatsaaeeeaeeeesaansaseeeaeeeesnnnsssseees 192
37.1 (@ LU LY N U] o Yo i o ) o TP PRSPPI 192
37.2 (O U] QYA S o] o 1= =T PPPPPPPPPPPPPPRE 192
37.3 AN SWET PrOPEITIES .. s annanann 193
374 MIBSSAEE SEIUCTUIE e 193
37.4.1 Lo LU T=T Y 2 o S AP PR UUURRNY 193

37.4.2 LY 0] o I (=10 0 T Lol S 193

3743 ob_levels_query_data_t (named structure 33020).......cccccuvreiivieeerireeeeiireeereeeeeeeneeens 194

3744 ob_levels_id_t (named structure 33002) ........cccceeeercriieieireeeerrieeesereeeeseneeesneeeesnneeeas 194

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 12/370



37.5 ANSWET STIUCTUIE ...tiiiieii ettt ettt e e e s et et e e e e e s beb e e eeeeesaabnbaeeeeeesesansbteeeeesesaanses 194
375.1 ANSWET _NAF Tttt e s 195
37.5.2 L 0] o T =10 0 T Lo SR 195
3753 ob_levels_next_query_t (named structure 33032)......ccccccviiiviieeeiciiee e e 195
37.5.4 ob_levels_id_t (named structure 33002) ........cccceeeeiiuiieeeirieeereeeeeireeeesereeesnaeeeeaneeeas 195
37.5.5 ob_levels_price_volumes_t (named structure 33003)........ccccccvveeeviirieeeiineeereee e 196
37.5.6 ob_levels_price_volumes_itemM_t........cccoiiiriiiiiieiieeee e 197
37.5.7 ob_levels_order_number_t (named structure 33004).........cccveeririreieeeireeeieeeniee e 197
37.5.8 ob_levels_total_quantity_t (named structure 33005) ........ceccveeriiirereeniiieeee e esee e 197
37.5.9 ob_levels_price_t (named structure 33006) .........cccereereereeniienieeieeiesieese e 198
37.5.10 Ob_levels_PriCe_itEM _tu. i iiee ettt e ettt e e e et e e e e aba e e e aae e e e araeaan 198
37.5.11 ob_levels_no_of orders_t (named structure 33033) ......ccccceevrireeiirieeeeiireeeeiree e 199
37.5.12 ob_levels_no_of orders itemM_t.....ccciiiieiiiii i e 199
37.5.13 market_info_base_t (named structure 33034) .......cccecceeriiieeiieeeiiee e 199
37.5.14 market_info_asx_t (named structure 33039) ......cccceeerieeiiiieeiieeeiee et 200
37.5.15 market_info_index_t (named structure 33040)........cccceerireeerieeriieeeireeenieeesreeesineesaee s 200
37.5.16 ob_levels_undisclosed_quantity_t (named structure 33041)........ccccceevrvrevveenrveesreennn 201
37.5.17 ob_levels_closing_t (named structure 33031) ......ccccccueeeeiiiieiiiiieeeciieeeecieeeeerre e e e 202
37.5.18 market_info_asx_extended (named structure 33139).......ccccecvieeeiiiiieeeiiiee e 202
37.6 T [ 4] o L= USSP 202
37.6.1 [T 1 4] o L= USRS 202
37.6.2 EXQMPIE 2.ttt bbb e et e s b e e eanee e 202
37.6.3 EXAMIPIE B bbbt s b e e b e s beeeaneena 203
38 Q48 SettlemMent PriCeS QUETY ...ccccuuiiieeee ettt e eeettee e e e e e e eeetbre e e e e e e e esetbabeeeeeeeeesasssaaeeeeeeennanns 204
38.1 (O LTT=T oY S U o Tor {[o] o EO PP PPPPPPPPPPPPRE 204
38.2 (O UL Vi o oY o 1T A =T PP P PP RPTPPPPP 204
38.3 ANSWET PrOPEITIES ..vviiieiiieiiiiiieee e ettt et e e e sttt et e e s s ettt eeeessessabateeeeesssasbasaeaeesesasssnsseaeesssennanses 204
384 MESSAEE SEIUCTUNE . e e e e e e e e e e 204
38.4.1 query_trade_statistics_SETtIe_t....ciuriiiiiiiee e 204
38.4.2 Return Codes
38.5 ANSWET STFUCTUIE ...ttt ettt e e st e e e e e s e st e e e e e s e s nbareeeeeeeseannreeeeeeeaesannres
38.5.1 answer_trade_statistics_Settle_t......coociiiiiiiiiiiii e 205
38.5.2 answer_trade_statistics_settle_item_t.....ccccooiieieiiiii i 205
39 IMLL Price LIMIT QUETY .ttt ettt e e e e e e ettt e e e e e e e aa et e e e eeeeeeaasbaeeeeaeeanssananeaaaaens
39.1 (O N =T gV S o] o1 =TT PPPPPPPPPPPPPPPPRE
39.2 Answer Properties
39.3 Message Structure
39.3.1 (o LU= VA 1 o T A = S TSR 206
39.4 ANSWET STFUCTUIE ...t e e e e e s e st e e e e e s e eeeeeeesennnnee 206
39.4.1 ANSWET _IIMIT_toiiiiiieieciis e e e e e e e e e st e e e s sta e e e sanneeesnsneeesnseeeeanns 206
39.4.2 ANSWET_IIMIt_IEEM Tt e e e e et e e e e e e s e e nnrae e e e e e eeeannes 207
40  MQ7 Total Order BOOK QUETIY ....cccuiiiiieiiieeeeieeee ettt e ettee e e sttt e e s sbteeessseeeessataeessstaeessstaeessnseneessnns 208
40.1 (@ UL VN U] o Yo d o ) o TP PP PP P PPPPR 208
40.1.1 Y4 F=T o 1] o fl £ U1 S 208
40.1.2 RecOMMENdEd PractiCe ......couiiiiiiiiii ittt s 208
40.1.3 N TR D I=Y o d o TN E YU P UUUR 209

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 13/370



41

42

43

40.2 QUUETY PrOPEITIES. .ttt st e s st e e ssb e e e s sb et e s s esb e e e s erae e e snneeeas 209
40.3 ANSWET PrOPEITIES oottt e s s e e e s s e e e s e sare e e snnaes 209
40.4 MIBSSAEE SEIUCTUNE e e e e e 209
40.4.1 (o LU L= V2 o) o] N SRS 209
40.5 ANSWET STFUCTUIE ...ttt e e st e e e s e s e e e e s e s r e e e eesesesnnneneeeeesesannnee 210
40.5.1 E L0 TNV ol oY o o N SRS 210
40.5.2 ANSWeEr_tOT_ OB _ITEM_T..uiiiiiiiii s 211
40.5.3 (o1 ge [=1 g o To TN o N P OO PO PP OO U PP O PP PP OPPPPPRTON 211
40.5.4 [0 18V PP PP PPPPPPPPPPPPPPPPPPPPPIRE 212
40.5.5 [0S (01 g @ To [T USRI 212
V(O R Ko = O T e [T S O LU T=] oY U PP PPPRRRRt 213
41.1 QUETY FUNCEION L.ttt ettt s e e snb e e e s s b e e e s e b e e e sennneeesnneeeas 213
41.2 (O T 0TV o o T o 1= o =TSP PP PP UPPRRPRI 213
41.3 ANSWET PrOPEITIES ooeeiiieiiiieie ettt e s e s e e e s n e e s sne e e s e nnreeesnnees 213
41.4 MBSSAEE SEIUCTUNE e 213
41.4.1 (o [TV (oY Ao e [T ol AP UP PSSP 213
41.4.2 177 oo 1Y T USRS 214
41.4.3 LYo [T oY= ol Yo [T PR 214
41.5 ANSWET STIUCTUIE L. s 214
41.5.1 ANSWET_tOT_OFOEI _T.ueiiiiiiiiiiiie ettt s sbe e s sae e saneeaee s 215
41.5.2 ANSWeEr_tOt_Order_ItEM_t ....ooiieieeie e 215
41.5.3 [ 1 4V SRR PP PPPPPPPPPPPIRE 216
41.5.4 [ e [T N S S PUPURRN 216
41.5.5 (oo [T gz | A PSP UPURRNY 217
41.5.6 trading_code_t/eX_USEr_COUE tu....cciiiiiiiiiiiiieeeieecte et et sreeere e sveeebe e sbeesareeens 219
41.5.7 oY/ 0T o T 0= 021 o 1= PR 220
41.5.8 L0100 [T o 1= ol APPSR 220
MQ9 Total INACLIVE OFAEI QUETY ...uuvvveeeeeeeeeeiirieeee e e e e eeeeittreeeeeeeesetrreeeeeeeeesstbareseeeeesesissrsaeeseesennnnes 221
42.1 (O LTT=T oY S U o Tor {[o] o EO PP PPPPPPPPPPPPRE 221
42.2 (O UL i o oY o 1T A =TSP PP PTPPPPP 221
42.3 ANSWET PrOPEITIES ..vviiiiiiieiiiiiieee e ettt et e e e sttt et e e s s ettt eeeessesssabaateeeesssssbataeaeesesasssnsseaeesssesnanses 221
42.4 MIBSSAEE SEIUCTUNE . e e e e e e e e e e e e 221
42.4.1 (o LU L= VA o fl o] o [=Y ol S PSTRR 221
42.4.2 1YY Yo 11T AU USURRN 222
42.4.3 LYo [T g ol Yo LY PP RPRR 222
42.5 ANSWET STFUCTUIE ...ttt ettt e e e st e e e e s e s bt e e e e e e e s nbareeeeeeeseannreeeeeeeaesannres 223
42.5.1 E L0 TN o oY o T o =T o PSS 223
42.5.2 ANSWEr_tOt_Order_iteM_T ....cii it e e e e 223
42.5.3 [0 1 8V PP PP P PP PPPPPPPPPPPPPPPIRE 224
42.5.4 o e 1= o S 224
42.5.5 [ e [T gz | A U PUPURRNY 225
42.5.6 trading_code_t/@X_USEr_COUE tu...ciiiiiiiiiiiiiiieeeieecete ettt et re e ereeere e sveeereeebeeeareeens 227
42.5.7 =AY I 0T o T 1 0 1=T 0 ] o= S SRS UPURRRNY 228
42.5.8 LT LT o Tl S PPPPPRPPPPPPPPRE 228
MQ78 QUETY Trade REPOIS ..eeiiuiiieeiiiiiee ettt e eettee e sttt e e e sbree e s sbee e e s sabteeessabeeeeesabeeeeessbeeessnnseeesennsees 229
43.1 (O LTT=T oV S0 o ox [ o NP PPPPPPPPPPPPPRE 229

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 14/370



43.2 QUUETY PrOPEITIES. .ttt st e s st e e ssb e e e s sb et e s s esb e e e s erae e e snneeeas 229
43.3 ANSWET PrOPEITIES oottt e e s e s a e s s e e e s e sare e e snnnes 229
43.4 MIBSSAEE SEIUCTUNE e e e e e 229
43.4.1 (o LU L= VAR o dl o] (o [=T ol APPSR 229

43.4.2 17T oo 1Y < ARSI 230

43.4.3 L =T [T oY= ol Yo [ SRS 230

435 ANSWET STIUCTUIE ...ttt ettt ettt et e s ettt e e e e e st ebteeeeeesaababaeeeeeesesansebeeeeesesanses 231
435.1 ANSWET_trd_FEPOM_T .eeiiiiiiieiiii ettt ettt e es 231

43.5.2 ANSWer_trd_report_iteM_T ... e 231

43.5.3 ErAdING_COAR_ ettt s st b e 232

43.5.4 (oo [T g7 | PP UUPURRNY 232

43.5.5 [T 1 4V S PP PP PP PPPPPPPPPPPPIRE 234

43.5.6 =YL O] o 10 1= 02 o 1= S SO SRS 234

43.5.7 ASX_eXChaNGE_INTO_T oo e 234

43.5.8 ASX Specific Overlay of regulatory_data_s Variable..........ccccoevieniiniiiniieniciieeeeee 235

44  MQ80 Unmatched Trade Reports Counterparty QUENY .......ccceeeccurreeeeeeeeieiiirreeeeeeeeeesinrreseeeeeeseenanns 236
44.1 (O LTT=T oV S0 oot { o] o EO PP PPPPPPPPPPPPPPPPRE 236
44.2 (O N T=T gV S o] o 1= =TT PP PPPPPPPPPPPPRE 236
443 ANSWET PrOPEITIES oeeeeiiiiiieie ittt e s e s e e e s n e e s sne e e s e nreeesnnnes 236
44.4 MESSAEE STIUCTUNE ...eiiiiiiiiiteieee ettt e e s s an e e e s s e annes 236
44.4.1 QUETY_TOt_PArty_Te..eeeeiiiiii 236

44.5 ANSWET STFUCTUIE ...ttt ettt e e sttt e e e s e st e e e e e e s sbereeeeeeesessnnreneeeeesesannnes 237
44.5.1 aANSWer_trd_report_Party_ b e e e 237

44.5.2 ANSWeEr_trd_report_ieM _t ... e e e e e anees 237

4453 LYo [T ool Yo LY PP SRR 238

44.5.4 o] e [T Y - o PSR USR 239

44.5.5 [0 1 8V PP P P PP PPPPPPPPPPPPPPPPPIRE 240

44.5.6 ASX_EXChANEE_INFO_T ..uiiiiiiiee et e e e e e e s e s et e e e sbaeeeenns 240

44.5.7 oY/ 0T o T 0= 021 o 1= PSR 241

45 MQO2 OWN OFAEIS QUEIY . uvvveeeeeeeeiiirreereeeeeeiiitrreeeeeeeeaeiitrsaeeeseesessssresseseessssssssssssseesessssssssseseessnnninns 242
45.1 (O U1 N U] o Vo o ) o TP PP PRSP PPPPP 242
45.2 (O UL i o oY o 1T A =T PP PT PR PTPPPPR 242
45.3 ANSWET PrOPEITIES ..vviiiiiiieiiiiiiiee e eeseiitt et e e e sttt et e e s s ettt eeeessesaabaaeeaeesesasbataeaeesssasssnsseaeesssnnnnnses 242
45.4 MBSSAEE SEIUCTUIE i 242
45.4.1 query_order_private_filter t.......cocoiiiiiee e e 242

45.4.2 1YY Yo 11T AU UPURRNY 243

45.5 ANSWET STFUCTUIE ...t e e e e e s e st e e e e e s e mnreeereeesesannnee 244
45.5.1 E L0 VY= oo 'o [=T ol o Vo [ AP 244

45.5.2 [0 0 T T [ PSS 245

45.5.3 LY 0] o T 1= 0 T Lol S 245

45.5.4 basic_order_book_order_t (named struct number 34817) .......cccceeeeiiveeeiiieeeiiiee e, 245

45.5.5 LYo [T ool Yo LY PRSP 248

45.5.6 =AY I 0T o T 1 0 1=T 0 ] o= S SRS UPURRRNY 248

45.5.7 LT LT o Tl S PPPPPRPPPPPPPPRE 248

45.5.8 reserve_order_t (named structure 34812) ......ccccccveviiiiieeeiiiee e e e 249

45.5.9 centre_point_order_t (named Structure 34816).......cccceeecvereicrieeeriieeeeeire e eeeee e 249

45.5.10 inactive_order_t (named structure 34818).......ccccvveviiiereiiiieieiree e e esre e 250

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 15/370



45.5.11 order_submitter_t (named structure 34819).........ccceriirienienieieeieee et 250

45.5.12 ranking_time_t (named Structure 34949) .......cccovieiiriinienienteeee e e 250

45.5.13  crossing_t (named Structure 34820) .......cccccuveeeeiieieeiiieeeeireeeecereeesireeeestre e eenaeeesareee s 250

45.5.14 regulatory_t (named Structure 34821).......cc.ueeeeiiiiiiiiieeeciree e e ertee e e e aree s 250

45.5.15 short_sell_order_t (named structure 34829).........coccueeeeiiiieieiieeeerieeeeereeeeaee e 251

45.5.16 enhanced_cp_matching_t (named structure 34831).......ccccceeeciereririeeeciiee e 251

46 MQ99 Maximum Block Order SizeS QUETY ......uuvieiieeiiiiiiiieeee e e et eee e e e e ssierre e e e e e e s ssbaeneeeeesennanns 252
46.1 QUETY FUNCEION ..ttt e e st e e st e e s et e e e sabteessabbeeesnreeesannneeesanneeean 252
46.2 QUETY PrOPEITIES. e eieie ettt ettt ettt e e et e sttt e e sttt e e s s abe e e s aast e e e snbeeessabbeeeenreeesannnaeesnneeean 252
46.3 AN SW T PrOPEITIES e an 252
46.4 MESSAZE SEIUCTUNE .. e e e e 252
46.4.1 (o LU L= VA o1 (o 1ol Q] 4T USROS 252

46.5 P R YT i 8 [ o U1 = PSP 252
46.5.1 ANSWET_DIOCK _SIZE_T.uuuiiiiiiiie et e e et e e e 252

47  MQI151 QUErY Order BroadCast...uuu i eeiiiiiieeeeeeeeeiitreee e e e e eeeetreeeeeeeeeestaareeeeeeeeeentrasseeeeeeessnsrssenes 254
47.1 QUETY FUNCEION ..ttt e et s e e s e e s s b e e e s e nr e e e sennaeeesnneeeas 254
47.2 (O T 0TV o T o 1= o =TT PP PP UPPRRPPI 254
47.3 ANSWET PrOPEITIES oottt e s e s e sr e e s n e e s sne e e s enreeesnnees 254
47.4 MBSSAEE SEIUCTUNE e 255
47.4.1 query_order_broadCast_t.........cceeeeiiiieiiiiee e et etae e et e e e eraeeeeaes 255

47.4.2 RETUIN COUES. ... ittt sttt e e st e e st e e ssabee e e sbbeeesnreeesannes 255

47.5 ANSWET STFUCTUIE ...ttt ettt e e sttt e e e e s e st e e e e s e s nrereeeeeeesasnnreeeeeeeaesannnes 256
47.5.1 E T TN ol o Vo [ S PSPRR 257

47.5.2 (1010 0T T [ SR PSPRR 257

47.5.3 L 0] o IO (=10 0 T [ RSP 257

47.5.4 query_order_broadcast_next_t (named structure 34911) .......cccevvveevreerieenieesneennen, 258

47.5.5 block_price_trans_t (named structure 34007)........cceociueeeeciiieeeeiiiee e eciree e e 258

47.5.6 block_price_trans em _t. . e 258

47.5.7 hv_alter_trans_t (named structure 34010).......cccccviiiiiiieeeciiiee e e et e e e 260

47.5.8 hv_alter_trans_p_t (named structure 34110)......ccccccveeeireerireeeireeireeeieesreeereeeveeenee e 261

47.5.9 hv_order_trans_t (named structure 34005) ........ccceeeeeireerireeeieeereeeieescreeereesreesneeens 262

47.5.10 hv_order_trans_p_t (named structure 34105) ......cccceeveeeiiiereeeirreesee e eceeesre e 263

47.5.11 hv_price_2_trans_t (named structure 34001) .......cccueevuerirrereeeieeenreeseeeseeeseneeeaee s 263

47.5.12 multi_order_response_t (named structure 34906)..........ccceeeeeireeiiieeeeeirieeeecieeeesiveens 265

47.5.13 order_change_combined_t (named structure 34902) .........cccecureeiiiieeeccrieeeeciee e 265

47.5.14 order_change_separate_t (named structure 34903)........ccceeeeeireeriireeecireeeecireeeeeiveens 267

47.5.15 order_chg_sep_trans_ack_t (named structure 34919)........ccceccvvrervreeeercireeeeiee e 269

47.5.16 order_info_t (named Structure 34917) ......cceeieieire e e e e 269

Tt A oY o [T PSR 270

47.5.18 order_price_change_t (named structure 34905) ......cccceeeruireieirererirreeenrreeeeeeeesseeeeens 271

47.5.19 order_return_info_t (named structure 34904) ........cccueeeeiriieeeiiieeeeieee e e e 272

47.5.20 segment_instance_number_t (named structure 34901) .......cccoeeeeiiireeeiriieeeciee e 273

47.5.21 order_trade_info_t (named structure 34920).........cccceeeieiiiieieiiie et 273

47.5.22 order_leg_trade_info_t (named structure 34921).......ccccccvreeeciieeeiiiee e 274

47.5.23 order_trade_info_asx_t (named structure 34922).......ccccccuvvereciereriieeeeereeeeceee e 274

47.5.24 trade_report_1_trans_t (named structure 34021) ......cceeccvieeeecieresiieee e 275

47.5.25 trade_report_1_trans_p_t (named structure 34119) .......cccceeeciereviieeeeiieee e 276

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 16/370



47.5.26 trade_report_2_trans_t (named structure 34022) .......cccceveenieriernieniienie e 277

A7.5.27  ArA_IPE_CUST_ Tttt et et 278

47.5.28 exchange_info_t (named structure 50004)........cc.eeevvrieeeiiiieeeiieeeerreeeeeireeeeaeeeseeeee s 278

47.5.29 free_text_t (named Structure 34801) .......cccveeeeiiiieiiiieeecireeeeree e ererre e e tre e e eeae e e saree s 279

47.5.30 clearing_info_t (named structure 34802) ........ccccvviiiiieeeciiieeecieeeerreeeeeiree e eae e e earaee s 279

47.5.31 single_order_insert (named structure 34808) ..........cccceeeviiieieiieeeiiieee e 279

47.5.32  single_order_update_t (named structure 34809).........ccecueruiereerieriieniienie e 279

47.5.33  basic_order_t (named structure 34810) ........ccoceevuieriieiiinienieneeeee e e 280

47.5.34  reserve_order_t (named Structure 34812) .......cooieviiriiniinienieeeieee e 281

47.5.35 basic_order_update_t (named structure 34815) ........ccceeiirienienieenienie e 281

47.5.36 centre_point_order_t (named Structure 34816).......cccceeeevveeeeciiieeiiiiee e eeeee e 283

47.5.37 inactive_order_t (named structure 34818) .......cccceeiiiiieeeiiiieeeiiee et e e e eae e e 284

47.5.38 order_submitter_t (named structure 34819).........ccccvuieeiiiiieeeiiee e 284

47.5.39 order_owner_t (named Structure 34804) .........cccoeevuieierienienieneenie et 284

47.5.40 ranking_time_t (named Structure 34949) .......cccovieiieiinienieneeee e e 284

47.5.41  crossing_t (named Structure 34820) .........cceveereeriieiiieieeieeiesieeniee e 285

47.5.42 regulatory_t (named Structure 34821).......cccceeviiriieiiieienienieneenieeie et 285

47.5.43 short_sell_order_t (named structure 34829).........cccocvveeeciiieeieiiie e e eeire e eere e 285

47.5.44 short_sell_order_change_t (named structure 34830) ......c.cceeeeuieeeiiiieeeecrieeeecieee e 285

47.5.45 enhanced_cp_matching_t (named structure34831).......ccccceeeeciieeiiiiieeeiiieeeeciee e 285

T S < G 1Y =] ol oo Lo [ S SRR 285

47.5.47  GIVE_UP_MEMDEI_tueiiiiiiiiiiiieiiit ettt ettt ettt et e s sbe e saeesbeeesneeeanes 286

A7.5.48  OFOEI_VAI_t ittt ettt b et e sbe e s b s bt e s be e e saeesbeeenneeeanes 286

47.5.49  PArTY_T oo e 288

T YO I o - Vo 1Y - ol Yo [T S UUST 288

47.5.51 originator_trading _Code_t......ooiiiiiiiiiiii e e 288

N Y A o [ 4 V=T o 1T ol PP PPPPPPPPPPPRE 289

47.5.53  asX_eXChange _INTO T ..ccciiiiiiiiii ettt e et b e e aae e e e areea s 289

47.5.54  ASX Specific Overlay of regulatory_data_s Variable..........cccccoevveriiiiieiiiiei e 289

48  MQ154 Query Order Broadcast 0N Behalf.........cooooiiiiiiieiiieccieeee et e 291
48.1 (O LTT=T oY S U o Tor {[o] o EO PP PPPPPPPPPPPPPPPPRE 291
48.2 (O N =T QYA S o] o1 1= PPPPPPPPPPPPPPPPRE 291
48.3 ANSWET PrOPEITIES ..vviiiiiiieiiiiiieee e eereiiitt et e e e seirte et e e s s ettt eeeessesaabaaeeeeesesasbataeaeesesasssnsseaeesssnsnnnses 2901
48.4 MESSAEE SEIUCTUNE . e e e e e e e e e e e e 2901
48.4.1 query_order_broadCast_P_T.....ccccceeciiiiiiiee e 291

48.4.2 [0 1 8V PP P P PP PPPPPPPPPPPPPPPPPIRE 292

48.4.3 RETUIN COUBS. ... ittt sttt e e s bt e e s bt e e st e e e sbbeeesabaeesaanees 293

48.5 ANSWET STFUCTUIE ...ttt ettt e e st e e e e e s e st e e e e e s e s nbareeeeeeeseannreeeeeeeaesannres 293
48.5.1 L1V ol 2 Vo S PSP UUURRNY 294

48.5.2 [0 0T T [l PSR 294

48.5.3 LY 0] o T 1= 0 T Lol S 295

48.5.4 query_order_broadcast_next_t (named structure 34911) ......ccceccveeerciieeeciiee e 295

48.5.5 block_price_trans_t (named structure 34007).....c..ceeeeueeeeriieeeeiiieeereeeesereeeeseee e e 295

48.5.6 block_price_trans emM _t. i 296

48.5.7 hv_alter_trans_t (named structure 34010)........cccceieiiiieeeciiiee et e 297

48.5.8 hv_alter_trans_p_t (named structure 34110).....cccceceiiuireeciiiieeeiieee e e 298

48.5.9 hv_order_trans_t (named structure 34005) ......cccceeeeirireeeiiieeeeiieeeeeireeeeesireeeeereeeeeanees 299

48.5.10 hv_order_trans_p_t (named structure 34105) ........cccceeeerireerrirereriieeeesireeeeeeeesseeeeeas 300

48.5.11 hv_price_2_trans_t (named structure 34001) ........ccccueeeiriiieieiieeeeeieee e 300

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 17/370



48.5.12 multi_order_response_t (named structure 34906).........ccceeeereerierrieniieniienee e 302

48.5.13 order_change_combined_t (named structure 34902) .........ccccueevereveeeiiereneeenine e 302

48.5.14 order_change_separate_t (named structure 34903)........ccceeeecrererireeeeiireeeecneeesreneeas 304

48.5.15 order_chg_sep_trans_ack_t (named structure 34919)........ccceccuveeivireeeccireeeeciee e 306

48.5.16 order_info_t (named Structure 34917) .....cccoeeeeiiiie ettt e e e e e e aree s 306

NNt A oY o [T PSS 307

48.5.18 order_price_change_t (named structure 34905) ........cccoeiinienieniennenrie et 308

48.5.19 order_return_info_t (named structure 34904) ........c.ccceriirienieneenienie et 309

48.5.20 enhanced_cp_matching_t (named structure34831)......cccccuveveeriierereeiiieeneeereeesee e 310

48.5.21 segment_instance_number_t (named structure 34901) .......ccceevvieveeenrieneeeniie e 310

48.5.22 order_trade_info_t (named structure 34920).........cccvueeeeiiiieeeiiie e e e e 310

48.5.23 order_leg_trade_info_t (named structure 34921) .......ccccccvveeeeciieeeiiieee e eeiee e 311

48.5.24 order_trade_info_asx_t (named structure 34922)........cccccuveeeecieeeiiieeeeccireeeeciee e 311

48.5.25 trade_report_1_trans_t (named structure 34021) ......cccceceveveeeireeereeerieesee e 312

48.5.26 trade_report_1_trans_p_t (named structure 34119) ......cccceevveeirrieveeeirie e 313

48.5.27 trade_report_2_trans_t (named structure 34022) .......cccecvveveeeiieeereeeiie e 314

A8.5.28  TrA_IPL_CUST_teiiiiiiiiieeit ettt ettt ettt re e s e ae e e 315

48.5.29 exchange_info_t (named structure 50004)........cc.eeeiviieeeiiiiieeeiieee e e eeireeeecaeeeeareee s 316

48.5.30 free_text_t (named Structure 34801) .......cccueeeeiiiieiiiiee e eeiee et e e e tre e e e aae e e saree s 316

48.5.31 clearing_info_t (named structure 34802) ........cccoeiieiiieeeciieeeeiieeeecreeeeeireeeeaee e sareee s 316

48.5.32 single_order_insert_t (named structure 34808) .........cceeeeiireeeiuieeeiiirieeeeireeeeceeeeeeereeeas 316

48.5.33  single_order_update_t (named structure 34809)........ccceeevrereeerireeneeeniie e enee e 317

48.5.34  basic_order_t (named structure 34810) ........ccoceeruieriieiinienieneeiee e 317

48.5.35 reserve_order_t (named structure 34812) .......cccceeveieiieeiiieree e 318

48.5.36 basic_order_update_t (named structure 34815) ......cccceeeeiiieieiiieeiiieee e 319

48.5.37 centre_point_order_t (named Structure 34816).......cccceeeevieeeeiiieeiiiiee e e 320

48.5.38 inactive_order_t (named structure 34818).......cccceeieiiieeeciiiieeeiiee e et 321

48.5.39 order_submitter_t (named structure 34819).........ccociuieeiciiiieieiiie e e 321

48.5.40 order_owner_t (named StruCture 34804) .........cccueevvieiieeeieeenreesreeseeessreesseeesrneesseeenens 322

48.5.41 ranking_time_t (named Structure 34949) .........cccceevvieiieeiee et 322

48.5.42  crossing_t (named structure 34820) ........ccceevvieieeiiiieiieesreesee et sre e eae e e 322

48.5.43 regulatory_t (named Structure 34821)........ccccuieieeeiiiecie e e esre e 322

48.5.44 short_sell_order_t (named structure 34829)..........cocvieeiiiiiieeeiieeeecieeeeeireeeeeae e e 322

48.5.45 short_sell_order_change_t (named structure 34830) ......c.ceeeeireeiiiiieeecriee e e 322

I S < G 1Y =] gl oo Lo [ S USSR 322

by A~ AV R U o 0 1= 4o o 1T o PSR 323

N s o Yo [T Y=Y S OSSPSR 323

RS I o 1= V2 AP P PP P PP PP PP PPPPPPPPPPPPPPPPRE 325

b N O B o = [V ol Yo [ PSR 325

48.5.51 originator_trading €O _t......oiiiiiiiiiiii e 325

RN W A o [ 4 VT o 1T ol PP PPPPPPPPPRE 326

48.5.53  asx_exXchange_iNTO T ... e 326

48.5.54  ASX Specific Overlay of regulatory_data_s Variable..........cccccoecvieiiiiieecccee e, 326

49 MQ392 Total Order fOr BSPS QUEIY ....uuiiiceieiiiirieeeeeeeeeecirteeeeeeeeeeeitreeeeeeeeeesibsareeeeeeesessssssseeeeessnsnsnns 328
49.1 (O LTT=T oY S0 o ox T o EO P PPPPPPPPPPPPPRE 328
49.2 (O N T=T QYA S o] o 1= o =PRI 328
49.3 AN SWET PrOPEITIES ..t aananann 328
49.4 MESSAEE SEIUCTUNE .o e e e e e e e e e e e e e e e e e e e 328
49.4.1 (o LU L= V2R o) o] (o [=Y ol o N S SPRR 328

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 18/370



49.4.2 WHNOSE_T .ottt ettt st bbb ae e s b e e nnee e 329

49.4.3 ErAdING_COAR_ ettt s bbb e 329

49.5 ANSWET STFUCTUIE ...ttt e e s e e e s e s e e e e s e s sn e r e e e ees e s e nnneneeeessesnnnnee 330
49.5.1 E 0T < ol oYl o Yo =] o ST 330

49.5.2 ANSWEr_tOt_Order_ItEM T ....cii e e e et e e e eaes 330

49.5.3 [T 1 8V ST PP P PPPPPPPPPPPPPPPPPIRE 331

49.5.4 (oI =1 S T OO PO P PP PP OPPPPPRTN 331

49.5.5 OFAEI VA _T ittt sttt e et e st e et e st e e s bt e s b e e e bt e sbeeenneesanee 333

49.5.6 trading_code_t/@X_USEr_COUE_T......coviririeieieniiniesie st ettt ee e st eae et sae st sae e 334

49.5.7 BIVE_UP_MEMDBEI_ ettt st snee e 335

50 MQ393 Total Inactive Order for BSPS QUEIY .....coocuuiiiieeeeeeeeciitieeeee e e eeeeitrreeeeeeeeeeearraeeeeeeeeeesneraseees 336
50.1 QUETY FUNCEION L.ttt ettt s e e snb e e e s s b e e e s e b e e e sennneeesnneeeas 336
50.2 (O T 0TV o o T o 1= o =TSP PP PP UPPRRPRI 336
50.3 ANSWET PrOPEITIES ooeeiiieiiiieie ettt e s e s e e e s n e e s sne e e s e nnreeesnnees 336
50.4 MBSSAEE SEIUCTUNE e 336
50.4.1 (o (U 1=T VA (oY Ao e [T ol TR AP PUPRRRN 336

50.4.2 177 oo 1Y T USRS 337

50.4.3 LYo [T oY= ol Yo [T PR 337

50.5 ANSWET STIUCTUIE L. s 338
50.5.1 ANSWET_tOT_OFOEI _T.ueiiiiiiiiiiiie ettt s sbe e s sae e saneeaee s 338

50.5.2 ANSWeEr_tOt_Order_ItEM_t ....ooiieieeie e 338

50.5.3 [ 1 4V SRR PP PPPPPPPPPPPIRE 339

50.5.4 [ e [T N S S PUPURRN 339

50.5.5 (oo [T gz | A PSP UPURRNY 341

50.5.6 trading_code_t/eX_USEr_COUE tu....cciiiiiiiiiiiiieeeieecte et et sreeere e sveeebe e sbeesareeens 342

50.5.7 oY/ 0T o T 0= 021 o 1= PR 343

50.5.8 L0100 [T o 1= ol APPSR 343

51  MQA76 OWN Orders QUEIY fOr BSPS.......uuuiiiiieeieeiiiiiieeeeeeeeeccttree e e e e e eesetraeeeeeeeeeesaarareeeeeeeeennssrarees 344
51.1 (O LTT=T oY S U o Tor {[o] o EO PP PPPPPPPPPPPPRE 344
51.2 (O UL i o oY o 1T A =TSP PP PTPPPPP 344
51.3 ANSWET PrOPEITIES ..vviiiiiiieiiiiiieee e ettt et e e e sttt et e e s s ettt eeeessesssabaateeeesssssbataeaeesesasssnsseaeesssesnanses 344
51.4 MIBSSAEE SEIUCTUNE . e e e e e e e e e e e e 344
51.4.1 query_order_private_filter_P_ ... 344

51.4.2 1YY Yo 11T AU USURRN 345

51.5 ANSWET STFUCTUIE ...ttt ettt e e e s et e e e e s e s ettt e e e e e s nbabeeeeeeeseannreeeeeeeaesannres 346
51.5.1 TV g o T e 1= gl o To | o PSSP USURNY 346

51.5.2 [0 0 T T [l S SPSS 347

51.5.3 LY 0] o I (=10 0 T Lol S 347

51.5.4 basic_order_book_order_t (named struct number 34817) ......ccccceeevciieeiiieeeeiieee e 347

51.5.5 L= [T oY= ol Yo [ RS 350

51.5.6 BIVE _UP_MEMDEE Luuiiiiiiiiiiiiiiiiee ettt e e e et e e e e e e s e e abbea e e e e eeesanraaaeeaeeeennnees 350

51.5.7 LT LT o T S PPPPPPPPPPPPPPRE 350

51.5.8 reserve_order_t (named structure 34812) .......ccocuiiieiiieeeciiee ettt e 351

51.5.9 enhanced_cp_matching_t (named structure 34831).......ccccocuiieeiiiiiecciiee e 351

51.5.10 centre_point_order_t (named structure 34816).......ccccceecurvreriiieeeiiiieeeereeeeeeee e 351

51.5.11 inactive_order_t (named structure 34818).......ccceeeevuiieieciereiiiieeectreeeeeere e eere e seeee s 352

51.5.12 order_submitter_t (named structure 34819).......ccccccveerriiireiiiiee et 352

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 19/370



51.5.13 ranking_time_t (named Structure 34949).........ccccerieriiiienienieeie et 352
51.5.14  crossing_t (named Structure 34820) ......ccceeiiriieriieriierie ettt ettt st sb e 352
51.5.15 regulatory_t (named structure 34821)......ccceeeiiuiieiiiiieeeieee et e e e eeae e eree s 353
51.5.16  ASX Specific Overlay of regulatory_data_s Variable.........ccccccoevveeiviiieeccciee e, 353
51.5.17 short_sell_order_t (named structure 34829)........cccccvieeriiiieiiiieeecieeeeeireeeereeeeeveee s 353
52 01O N A o T o o] T O LU= VSRR PPPPIRE 354
52.1 QUETY FUNCEION L.ttt b e e e s e s s e e e s enae e e snaeee s 354
52.2 (O T0] Y o o o 1= o =T PP P PP PPPTUPURPPI 354
52.3 AN SW T PrOPEITIES .. s 354
52.4 MBSSAEE SEIUCTUNE e 354
5241 QUETY_PArtiTiON_Tu.cieiiiii e s 354
52.5 ANSWET STIUCTUIE . s 354
5251 ANSWET_PArtIION_T oo 354
52.5.2 ANSWeEr_PartitioN_ITEM_t.....cooiiiiiiiiii e 355
52.5.3 SEIVEI_PArtitiON L., 355
53 UQO B17 SiNAIS SENT QUUETY .eeeeieeiiiiiieiee e ettt e e e e e e sttt e e e e e e esaeta e e e e e e e e esabanreeeeeseessnnsseneeeeesennnnnes 356
53.1 QUETY FUNCEION ..ttt st e s s e e ssb e e e s s b e e e s e b et e sensneeesneeeeas 356
53.2 (O T0T gV ol o T o 1= o =TT PP PP UPPRRPTI 356
53.3 AN SWET PrOPEITIES e an 356
534 MBSSAEE SEIUCTUNE .o 356
53.4.1 qUErY_bi7_SIgNAlS_SENT T ...uiiiiiiiiiceiiie e e erae e e e bee e e etaeeeeans 356
53.5 ANSWET STFUCTUIE ...ttt ettt e e sttt e e e e s e st e e e e s e s nrereeeeeeesasnnreeeeeeeaesannnes 356
53.5.1 ANSWEN_Di7_SIZNAIS_SENT_t.uiiiiiiiiiieiiiie ettt et e e eeae e e st e e e sbaeeeeaes 356
53.5.2 answer_bi7_signals_sent_itemM_T......cccccociiiriiiiieierie s 357
54 UQL2 BUSINESS DAt .uuuiiiiiieeiiiiiee ettt e e e et e e e e e e e ea e ea e e e e e e eetaaaaeesaeeeeasbanaaaeeeaaens
54.1 (O LTT=T oY S U o Tor {[o] o EO PP PPPPPPPPPPPPPPPPRE
54.2 (O UL i o oY o 1T A =T PP PP PTPPPPP
54.3 Answer Properties
54.4 Message Structure
54.4.1 QUETY_BUSINESS_ At _t...iccveeieiiiieieiii e cties e cee et e e st e e e tee e e saae e e snaee e e snbaeeeeans 358
54.5 ANSWET STFUCTUIE ...ttt ettt e e e s et e e e e s e st e e e e e e e s sbabeeeeeeesasnnreteeeeeaesannnee 358
54.5.1 ANSWeEr_DbUSINESS_date_T....uiiiiiiiiiiiiiiiiie e e e e e e e e anees 358
55 UQ14 BI81 Broadcasts SENT QUETY ...cuuiieiiiiiee ittt eritee e esitee e s sbte e e s sibeee s ssibeee s s sbeeeessabaeessnnbeeessnnnes 360
55.1 QUETY FUNCEION 1eiiiiiiiiiitteeee ettt e ettt e e e e e sttt e e e e s seaaat e e e e e e s s e sabbateeeessesssssaaaeeessssnsssnnnaaeesenns 360
55.2 (O T T=T QYA S o] o 1= =T PPPPPPPPPPPPRE 360
55.3 AN SWET PrOPEITIES et ananann 360
55.4 MIBSSAEE SEIUCTUIE e 360
55.4.1 query_bi81 broadcasts SENt ta.......ccccceiiieiiiiiiiiee e e 360
55.5 ANSWET STFUCTUIE ...t e e et e s e s et et e e e s e mmreeeeeeesennnnnee 361
55.5.1 ansWer_SegmMeENnt_NAr_ L. ..o re e e eans 362
55.5.2 [0 0 T T [ PSS 362
55.5.3 LY UL 1 =Y 0 0 2 T L PSP PUPUPRRNY 362
55.5.4 message_core_info_t (named structure 35001) ........cccoeeeeeiiiieeeiiiieeeiiiee e e 362
55.5.5 message_information_t (named structure 35002) ........cccoecuiieeeiiieeeciiiee e e 363
55.5.6 message_information_item _T........ccccooiiiiiiiiiii e e 363

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 20/370



55.5.7 destination_item_t (named structure 35003).......ccccevterrierieriieniienie et 363

55.5.8 document_url_t (named structure 35004) ........cccecuerieneenierneniienie et e e 364

56 UQILS5 INSTrUMENT STATUS ..eeiiiiiiiiiiiiiiiiieiii ettt ettt ee e e ettt eeeeeeeeeeeeeeeeeeesesesenenenenee 365
56.1 QUETY FUNCEION L.ttt e s s e e s e s s e e s eanae e e snaeee s 365

56.2 QUUETY PrOPEITIES .ttt s s s e e s b e e e e sb et e s s b e e e sesrae e e snneeeas 365

56.3 ANSWET PrOPEITIES .oeieiiiiiiiiie ittt e s a e e s sra e e s e sare e e snnnes 365

56.4 MIESSAEE STIUCTUIE ...eiiiiiiiiitiee ettt s e s s e s e sar e e e s bae e e snbe e e e sabaeesaans 365

56.4.1 query_inStrument_StatusS_T .. ... s 365

56.5 ANSWET STFUCTUIE ...ttt ettt e e et e e e s e s e e e e s e s sn e r e e et e e e sesnnneneeeeesenannnes 366

56.5.1 ANSWET_INSTrUMENT_STAtUS_T..uuuuiiiiiiiii s 366

56.5.2 answer_instrument_status_IteM_t........oooieiiiiiieiiiiiienree e e 366

57  UQ20 BI73 SigNQAIS SENT.cciiiiiiiieiiiie ettt ettt e st e e st e e e st e e e e e abeeeeensbaeeeesbeeeeensseeeeennsees 368
57.1 QUETY FUNCLION ..ottt e 368

57.2 QUENY PrOPEITIES. ..cviiiiiiiiiicctic s 368

57.3 AN SWET PrOPEITIES e an 368

57.4 MESSAEE STIUCTUNE ...eviiiiiiiiteieee et et e e s e an e e e s s e s annes 368

57.4.1 query_bi73_SiNAlIS_SENT_t ...coiiiiiieiiieieee e 368

57.5 ANSWET STIUCTUIE . s 369

57.5.1 ansWer_bi73_SigNals_SENT_ t.....ciiiieiiiii et e ae e et e e e erae e e eaes 369

57.5.2 answer_bi73_signals_sent_item_t......ccccciiiiiiiieccce e 369

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 21/370



O

ASX

1 Introduction
Queries are used to retrieve information from ASX Trade. Information that can be retrieved for example includes:

e Missing order and trade history

e The details of a participant’s orders in the market

e Information about markets, instrument groups, types, classes and series

« Information about other reference data, such as currencies, trade report types and deal sources
e Information about prices and trade statistics

e The public order books for instrument series

e Trading and instrument session states

e  Published market announcements.

For each query, the following information is provided:

e Query Function - information about the query

e Query Properties - the facility required and the function call

e Answer Properties — the structure name of the answer that ASX Trade will send in response to the query

o Message Structure - the structure of the query including a list of variables, their type and description

e  Answer Structure - the structure of the answer including a list of variables, their type and description.

Queries provide a baseline snapshot of data which can then be kept up to date by applying any subsequent updates
received in relevant broadcasts.

Some queries are restricted to certain user types. For example, Broker Service Providers (BSPs) can use certain queries
to query restricted information on behalf of their clients. Those queries are not available to other user types.

1.1 Software Distribution Restrictions

Restrictions on the distribution of the Ol software are detailed in the Developer’s Agreement.

1.2  Supported Platforms
The following platforms are supported by ASX Trade:

e Linux Redhat Rhel6.10 x86 (32 and 64 bit)

e Linux Redhat Rhel7 x86 (32 and 64 bit)

e  Windows 6.3 x86 (Windows Server 2012 R2 - 32 and 64 bit)
e Windows 10 x86 (Windows Server 2016 - 32 and 64 bit)

1.3  ASX Trade Support

For ASX Trade Open Interface Support, contact ASX Customer Technical Support (CTS) team either via email on
or phone 1800 663 053 (or on +61 2 9227 0372 from outside Australia).

14 ASX Trade Ol Documentation Suite

ASX Trade Open Interface documentation has been created as a suite of documents that reference each other. The
suite of documentation includes the following documents:

e ASX Trade Introduction and Business Information — This includes an introduction to ASX Trade for Open Interface
developers and application providers. It also details business functionality to enable ASX Trade to be fully utilised.

e ASX Trade Open Interface Function Calls — This details the Open Interface function calls that enable communication
between ASX Trade and the participant.
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e ASX Trade Transactions — This contains the transactions that are used to instruct ASX Trade to perform particular
actions.

e ASX Trade Queries — This details the queries that are used to retrieve information from ASX Trade.

e ASX Trade Broadcasts — This includes the broadcasts that are used to notify participants of an event or change
occurring in ASX Trade.

1.5 Restrictions

Certain confidential information is prescribed by ASX as ‘restricted information’. Details of what constitutes restricted
information are set out below.

Some ASX Trade information is restricted information and may not be divulged to anyone who is not a Designated
Trading Representative (DTR), except where that person is employed by an ASX Trading participant and has a need to
access that data as part of their duties.

1.5.1  Trading Participant Specific Information

Trading Participant Specific Information is the information specific to the trading participant that instigated a
transaction on ASX Trade and which is not distributed by ASX to other participants. Trading Participant Specific
Information must not be divulged to anyone who is not a Designated Trading Representative of the trading participant,
except where the person is employed by the trading participant and that person has a need to access that data as part
of their duties.

Trading participant specific information includes, but is not limited to, the following:

e Client and Info references on orders and trades

e Total quantity for Iceberg orders and undisclosed quantities on orders

e The unique identifier of a trading participant allocated by ASX, i.e. the trading participant number, or the
participant name in relation to Products other than Listed Funds, Warrants and Structured products, Exchanged
Traded Options and Futures.

e Some order types, e.g. shortsell

e Signum (user/session identifier) on orders and trades

e Expiry dates on orders

e Centre Point orders

e The short sell information on orders and trades

e Regulatory data

o Certain trade types e.g. BP (Booking Purpose); LN (Loan); LR (Loan Return).

e Booking reports resulting from Unintentional Crossing Prevention.

Trading Participant Specific Information is not included in messages where the order or trade does not belong to your

trading participant ID.

1.5.2 Broker Service Providers
The trading participant may use dealing/information systems provided by an information vendor.
If trading participant’s request, ASX can provide the vendor with:

o All of the trading participant’s specific information as detailed in Trading Participant Specific Information above.

e The vendor participant’s service provider can then integrate this information into their dealing/information systems
for the trading participant.

e Aservice provider that has access to Trading Participant Specific information is known as a Broker Service Providers
(BSP).
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e The BSP must keep this Trading Participant Specific Information confidential and must not collate or distribute this
information to anyone other than the relevant trading participant.

1.6 Version History

This document has been revised according to the table below:

Version Date Comment

vl.l August 2014 e XT added in the condition code mapping table for item 79 in ASX
Signals/Reference Point column.

v1.2 August 2014 e Item 39.5.5 Return Codes, second line in table changed to:

Cstatus - Transaction aborted
Txstatus - ME_OHS_DATAINCOMPLETE- Snapshot could not be returned

v2.0 March 2015 e« CQ110 - Changes made to cl_trade_asx_api_t (hamed structure 65)

e« (CQ111 - Changes made to cl_trade_asx_api_t (named structure 65)

e (CQ114 - Changes made to cl_trade_internal_asx_t (named structure 29)

e (CQ1134 - Changes made to cl_trade_asx_api_t (named structure 65)

e CQ1135 - Changes made to cl_trade_asx_api_t (named structure 65)

e MQ92 — New sub structure added — enhanced_cp_matching_t (named
structure 34831) and changes made to centre_point_order_t (named
structure 34816).

e MQ476 — New sub structure added — enhanced_cp_matching_t (named
structure 34831) and changes made to centre_point_order_t (named
structure 34816)

¢ MQ151 - Changes made to order_trade_info_asx_t (named structure 34922)
and centre_point_order_t (named structure 34816).

e MQ151 - New sub structure added — enhanced_cp_matching_t (named
structure 34831)

e MQ154 - Changes made to order_trade_info_asx_t (named structure 34922)
and centre_point_order_t (named structure 34816)

e MQ154 — New sub structure added — enhanced_cp_matching_t (named

structure 34831)
« Trade condition code mapping table has been updated with new deal source
values.
e New trade types have been added to the Mapping Table.
v2.1 October 2018 e Updated to new ASX branding

o Removal of market, instrument group and trade condition code appendices,
which are now covered in

e  Correction of the definition of passive and aggressive in aggressive_c in
order_trade_info_asx_t
o Removal of references to ASX BookBuild

v2.2 July 2019 e Removal of duplicate named struct entries on p253 and p289
e Corrected centre_point_order_t named struct ID on p253 and p290.
Updated for ASX Trade Refresh
—  References to activation of inactive orders removed
— UQ14 Business Date logic updated
— Instance_c logic updated

v3.0 September 2019
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Version Date Comment
e Updated variable combo_mark_c description
o Updated variable asof_time_s description
o Updated variable created_time_s description
v3.1 October 2019 e Updated variable order_filter_i description
e Updated instance_c logic for CQ110 and CQ111
e Updated instance_next_c logic for CA110 and CA111
v3.2 November 2019 « Updated for ASX Trade Refresh
—  Operating System Support for Rhel6.10 x86 (32 and 64 bit)
v3.3 January 2020 e Removal of references to Deal Capture subsystem
e Change in 1Q18/19 logic description in section 35.1
e Addition of market_info_asx_extended (named structure 33139) under
1Q18/19 broadcasts
v3.4 February 2020 e Updated instance_next_c description for CQ114, CQ1134 & CQ1135
e Updated instance_c description for CQ114, CQ1134 & CQ1135
v3.5 April 2020 e Addition of DQ87 Market Maker Protection Query in section 27
v3.6 August 2020 o Update to MP_OHS_DATAINCOMPLETE
v3.7 October 2020 e Sequence number description updated for the following sections:
— 4.6.4,5.5.3,6.5.3,8.5.4,9.5.3and 10.5.3
v3.8 December 2020 « 40.1.1 Snapshot issue updated
v3.9 April 2021 e Updated ex_customer_s variable description in section 9.4.2
e Updated section 47.2 Query Properties description
v4.0 August 2021 o Updated inc_id_s data type in section 29.6.6
e Updated note for section 4.1 Query Function
e Updated description in section 33.1
e Updated description of variable date_trading_s in section 33.5
v4.1 June 2022 e Updated series_t description in section 47.4.1
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2 Common Structures

There are common structures that can be found in the majority of messages. This includes unique identifiers and series
structure.

2.1 Unique Identifiers - transaction_type_t and broadcast_type_t

Every message has a unique identifier making it possible for users to interpret the content. The identifier is made up of
two letters and a number. For transactions and queries, the structure that holds these identifying values is the
transaction_type_t. For broadcasts, it is the broadcast_type_t. Both structures are identical, and are displayed in the
table below.

Variable Description

central_module_c char[1]
The Central Module defines which subsystem handles or issues the message. Some
samples of the letters indicating the central modules are:
M = Matching Engine (ME)
C = Clearing (CL)
| = Information (IN)
D = Common Database (CDB)
O = Operation (OP)
L = List Module (LM)
U = Supervision (SU).

server_type_c char[1]
The Server Types describes the type of the operation that the message will generate. Some
samples of the letters indicating the server types are:
O = Order
Q =Query
A = Answer
D = Deal
C=Command
| = Information
B = Broadcast.

transaction_number_n uintl6_t
The transaction number is a numerical value used to distinguish between different
message types.

2.2 Series Structure — series_t

The series_t structure appears in most messages to identify the products being traded, queried or broadcasted.

Depending on the message, there are different requirements for which series_t sub fields contain data, and which are
filled with binary zeroes. These requirements are documented in each message structure as required.

Variable Description

country ¢ uint8_t
Country and/or exchange identity.
For ASX, the value here should be set to 15 and the number can be considered as constant.

market_c uint8_t
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Variable Description

An integer representing the market code. Zero can be used to act as a filter or wildcard.
For an entire list of possible values, see

instrument_group_c uint8_t
A numerical value indicating the instrument group. Zero can be used to act as a filter or
wildcard. For an entire list of possible values see

modifier_c uint8_t
Expiration date of the modifier. This value is set to zero when the instrument is new. The
value is incremented by one each time the instrument is involved in an issue, split, etc.
Note that the modifier value can be different for bid and ask options in the same series.
The modifier can also be used to indicate a special market. In this case the modifier will be
>= 200. Refer to ASX Trade Introduction and Business Information for more information.

commodity_n uintl6_t
A numerical value indicating the commodity (underlying). Example values are:
20046=ASX
5080=BHP.

expiration_date_n uintl6_t

Expiration date of financial instrument. Note this only applies to derivatives. Equities will
have zero in this field.

A bit pattern is used. The seven most significant bits are used for year, the next four for
month, and the five least significant bits for day. All these bits make up an unsigned word.
The year-field starts counting from 1990. Thus, 1990 =1,

1991=2 ... 2001=12.

E.g., January 1, 1990 would be represented in binary as: 0000001 0001 00001, and in
decimal: 545.

strike_price_i int32_t
The strike price is a part of the binary series for derivatives. Equities will have zero in this
field. This is always an integer. The implicit number of decimals to be used can be
determined by a field that is associated with each instrument class. Refer to DQ122 Query
Instrument Class for more information.
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3 CQ14 Rectified Holding Trades Query

3.1 Query Function

This query is used to obtain all the rectified (cancelled) trades that are either currently in a holding state as the
counterparty has yet to cancel their side of the trade, or that have been cancelled.

3.2  Query Properties

Function Call omniapi_query_ex
Facility EP7

Struct Name query_rectify_t
Partitioned true

Segmented true

Answers CA14

3.3  Answer Properties

Transaction Type CAl14

Struct Name

answer_rectify_t

3.4 Message Structure

3.4.1 query_rectify_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘C’, ‘Q’, 14}.

series series_t
Zero fill all fields.
instance_c uint8_t
Instance number - in the first query set to 1, and for subsequent queries, the
instance_next_c returned in the answer is to be used.
filler_1_s char[1]
Ignore. Used for byte alignment.
segment_number_n uintl6_t

This field indicates which segment users wish to receive, typically starting at 1. The reply
structure has a segment number field too, which indicates which segment was returned.

search_series

search_series_t

Same struct definition as series_t.

Fill in country number, market code and instrument group to retrieve information on that
particular instrument type. Zero fill to search for all rectified holding trades.
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Variable

Description

transaction_type

transaction_type_t
Contains the following: {'C’, ‘A’, 14}.

segment_number_n uintl6_t

Indicates which segment was returned. Contains zero if this is the last segment.
reserved_2_s char[2]

Ignore.

partition_low

partition_low_t
Same struct definition as series_t.
Indicates the series binary code that is the lowest range for this partition.

partition_high

partition_high_t
Same struct definition as series_t.
Indicates the series binary code that is the highest range for this partition.

items_n uintl6_t
Indicates the number of items in the array.
instance_next_c uint8_t
Ignore. Not used.
filler_1_s char[1]
Ignore. Used for byte alignment.
item answer_rectify_t_item_t[400]

See answer_rectify_t_item_t sub structure below.

3.5.1  answer_rectify_t_item_t

Variable

Description

ans_rect_t_item

ans_rect_t_item_t
Users should not question as to why this is so.
See ans_rect_t_item_t sub structure below.

3.5.2 ans_rect_t_item_t

Variable

Description

created_date_s

char[8]
The date when the user cancelled this side of the trade.
Format: YYYYMMDD.

created_time_s

char[6]
The time when the user cancelled this side of the trade.
Format: HHMMSS.

asof_date_s char[8]
The date when the trade was created.
Format: YYYYMMDD.

asof_time_s char[6]

The time of matching.
Format: HHMMSS.
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Variable Description
clearing_date_s char[8]

The date of clearing in YYYYMMDD format.
orig_clearing_date_s char[8]

The original date of clearing in YYYYMMDD format.

trading_code

trading_code_t
User who rectified (cancelled) the trade.
See trading_code_t sub structure.

user_code user_code_t
User who rectified (cancelled) the trade.
See user_code_t sub structure.
series series_t
The series of the trade.
trade_number_i int32_t
Ignore. Currently not used.
rectify_trade_number_i int32_t

Indicates the sequence number of rectified holding trades for this user.

ext_seq_nbr_i

uint32_t

ASX Trade Slip number.

Of the format 10PNNNNNNN:
1-always 1

O - last digit of the Ordinal date
P - Instance number of DC
NNNNNNN - Trade number.

state_c

uint8_t

The state of the trade rectification.

1 = Holding. The counterparty to the trade has not yet cancelled their side.
5 = Completed. The counterparty to the trade has cancelled their side.

bought_or_sold_c

uint8_t
The side of the trade that is cancelled. Possible values include:
1 = Bid
2 = Ask.

reserved_prop_c

uint8_t
Ignore. Not used by ASX Trade.

filler_1_s

char[1]
Ignore. Used for byte alignment.

new_account

new_account_t
See new_account_t sub structure below.

account account_t

See account_t sub structure.
trade_quantity_i int64_t

Quantity of the trade.
deal_price_i int32_t

The price at which the trade occurred.
trade_short_sell_quantity i int64_t
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Variable

Description

Quantity of the trade that is short (partial or whole). Only applies to short sell trades.

3.5.3  trading_code_t/user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this field is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For ASX trading
participants this is typically a three digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
defines a trading participant.

user_id_s

char[5]

The unique identifier of the user who cancelled the trade. Users can
retrieve their own identifier using the omniapi_get_info_ex()
function.

3.5.4 new_account_t/account_t

Variable Description
country_id_s char[2]

For ASX Trade this field is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For ASX trading
participants this is typically a three digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

account_id_s char[10]
The account identifier.
filler_3_s char[3]

Ignore. Used for byte alignment.
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4 CQ27 Missing Deals Query

4.1 Query Function

This query is used to recover missing trade information. It can also be used to retrieve trades that occurred while the
participant was not signed on, or during the participant’s recovery process. The answer to a CQ27 query returns data in
the format of a CB16 broadcast.

Participants should be aware that the CB16 broadcasts they receive depend on their participant type configured in ASX
Trade. For instance, a participant who is only allowed to access equities and warrants will only receive CB16 broadcasts
relating to those types of instruments. Therefore, they will be noticing gaps in the broadcasts sequence numbers and
should not infer from these gaps that they have missed broadcasts and hence require beginning their recover process.

Furthermore, the CQ27 query relies on the cache of the CB16 broadcasts that are stored at the gateway.

For instance, if participant A only has access to equities and warrants, and participant B only has access to derivatives,
then the CB16 broadcasts they receive would reflect their system configured rights. If both participants were to execute
a CQ27 query to retrieve all trades for that day, then the gateway would respond with all the trade broadcasts stored in
that one buffer, effectively providing both users with trades that do not concern them. The Open Interface (Ol)
application must handle this situation. Filtering the query by instrument type would be one way to do this.

The above scenario becomes slightly more complex for derivative only traders recovering trades that involve Tailor
Made Combinations (TMCs) containing a mixture of equity and derivative legs. When there are no other types of
participants on the same gateway, then the gateway cache will contain the derivative trade broadcasts plus any equity
trade broadcasts that relate to the equity legs of a TMC. However, if they were to access a gateway cache that has all
the equity trades in it due to the presence of another type of participant, then the derivative type participants need to
determine the difference between normal equity trades and ones that result from a TMC. To do this, they need to
parse each retrieved CB16 broadcast and look for the cl_combo_series_asx_t struct. This struct indicates that it
originated from the equity leg of a TMC.

Note:
When querying for today's trades, use facility type EP7. When querying for trades from T-1, you may use facility
type EP5S.

4.2 Query Properties

Function Call omniapi_query_ex

Facility EP7 for today’s trades and EP5 for T-1 trades
Struct Name cl_query_deal_var_t

Partitioned False

Segmented False

Answers CA27

4.3  Answer Properties

Transaction Type CA27
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Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs are described below.

4.4 Return Codes

A CQ27 query may also be aborted by the DC subsystem, in which case only the reason for the transaction being
aborted is returned to the sender.

Cstatus Txstat

Successful 0 — All items returned.

Transaction aborted CL_OMN_DATAPURGED — Trade history cache is purged and is not available.

Transaction aborted CL_OMN_DATAINCOMPLETE — Trade history cache is incomplete or inconsistent with
respect to this query. The gateway is currently recovering data.

Transaction aborted CL_OMN_DATAINCOMPLETE_NORECOV — Trade history cache is incomplete and the

gateway cannot recover it from the central system.

Note:
CB16 broadcasts are recovered by this query.

4.5 Message Structure

451 cl_query_deal var_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘C’, ‘Q’, 27}.

series series_t
Zeros act as a wildcard to retrieve information from all markets. Fill in country number and
market code to retrieve information on that particular market. Fill in a complete
instrument type, instrument class or instrument series to retrieve information at that
respective level. Fill only the commodity field to retrieve information on that underlying.

instance_c uint8_t
This is the instance number of the Trade Handler process. As Trade Handler is not
partitioned this value should be set to one. Sequence numbers are per day. A user should
query for all trades using sequence numbers. In the answer there is a field called
instance_next_c that is used to indicate to what instance the next query should be
directed. This field is set when sequence_last_u is set to zero (0) and the last trade is sent
in the answer. If there are no more trades to query instance_next_c in the answer is set to
zero indicating that there is no more data to query.

filler_3_s char([3]
Ignore. Used for byte alignment.

sequence_first_u uint32_t
Defines the first deal of the range within which trades are sought. The sequence numbers
start from one every day. If the maximum number of items for one transaction is returned,
the query should be repeated with the next missing sequence number as first argument.

sequence_last_u uint32_t
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Variable Description

Defines the last trade of the range within which trades are sought. The sequence numbers
starts from one every day. A value of zero indicates that the user wishes to retrieve all
available trades. If the number of items exceeds the maximum that can fit into one
answer, the query should be repeated with the next missing sequence number as first
argument.

date_s char([8]
This must be the current or previous trading date. If querying for today’s trades, use facility
EP7. If querying for trades from T-1, use facility EP5.
Format: YYYYMMDD.

4.6 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e cl_answer_deal_var_hdr_t
e one or more sequences of:
— item_hdr_t
—  one or more sequences of:

- sub_item_hdr_t
- a choice of:

e cl_deal_base_t (named structure 24)

e cl_deal_asx_t (named structure 25)

e cl_trade_public_asx_t (named structure 27)

e ¢l _trade_anonymous_asx_t (named structure 28)

e cl_deal_trade_report_asx_t (named structure 26)

e cl_trade_cancel_asx_t (named structure 30)

e cl_deal_extended_price_asx_t (named structure 34)
e cl_combo_series_asx_t (named structure 42).

The answer is built like a CB16 broadcast but with several trades returned. Each item in the answer represents one
trade. The only time that this is not the case is when a trade from an equity/derivative combination is retrieved. The
trade information of the equity leg is appended to the same query item returning the first derivative leg.

4.6.1 cl_answer_deal_var_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'C’, ‘A’, 27}.
items_n uintl6_t

The number of top level items held in this structure.

instance_next_c uint8_t
Ignore. Not used.
filler_1 s char[1]

Ignore. Used for byte alignment.
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Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The size of the structure that is to follow, including this header.

4.6.3 sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

4.6.4 cl_deal_base_t (named structure 24)

Variable

Description

series

series_t
Contains the series to which this trade information relates.

execution_timestamp

time_spec_t
Time the trade was entered into the system or execution time for on market trades.
See time_spec_t sub structure.

sequence_number_u

uint32_t

The sequence number assigned to this particular broadcast. These sequence numbers start
at one per day. Participants may not be permitted to access some trades and therefore
encounter gaps in numbering.

deal_price_i int32_t

The price at which this trade was executed.
deal_quantity_i int64_t

The quantity of the trade.
segment_number_n uintl6_t

Ignore. Not used in this case.
instance_c uint8_t

Ignore. Not used.
filler_1_s char[1]

Ignore. Used for byte alignment.

4.6.5 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.
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4.6.6 cl_deal_asx_t (named structure 25)

Variable Description

trade_slip_number_i int32_t
ASX Trade Slip number. Of the format IOPNNNNNNN.
1-always1

O - last digit of the Ordinal date
P - Instance number of DC
NNNNNNN: Trade number.

exch_order_type_n

uintl6_t

Exchange specific order types.

8 = Price Stabilisation/Green Shoe order
64 = Centre Point order

Refer to

trade_condition_n

uintl6_t

The condition in which a trade was executed. Possible values include:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

settlement_date_s char[8]
Settlement date in the format YYYYMMDD.
ext_t_state c uint8_t

Trade report codes. Possible value:

0 =Ignore, not relevant.

For other values refer to — Trade Report
Types.

filler_3_s

char([3]
Ignore. Used for byte alignment.

4.6.7 cl_trade_public_asx_t (named structure 27)

Variable Description
participant participant_t

See participant_t sub structure below.
order_number_u quad_word

Identifies the order taking part in this side of the trade.
block_n uint32_t

Ignore. Always set to one.
bought_or_sold_c uint8_t

Defines if this order indicated by the order_number_u field was on the bid or ask side of
the market. Possible values include:

1 = Bought
2 =Sold.
deal_source_c intl6_t
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Variable Description
Where the trade was created. -
Trade Source.

filler_2_s char[2]
Ignore. Used for byte alignment.

trade_number_i int32_t

A number that can be used to relate information in this broadcast with the associated
information in a CB15.

big_attention_u

uint32_t

Further information on the trade. Possible values include:

0 =lIgnore

32 = Aggressive Order — the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

4.6.8 participant_t

Variable Description
country_id_s char(2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

4,69 cl_trade_anonymous_asx_t (named structure 28)

Variable Description
order_number_u quad_word
Identifies the order taking part in this side of the trade.
block_n uint32_t
Ignore. Always set to 1.
bought_or_sold_c uint8_t

Defines if this order indicated by the order_number_u field was on the bid or ask side of
the market. Possible values include:

1 = Bought
2 =Sold.
deal_source_c uint8_t

Where the trade was created. Refer to -
Trade Source for the possible values in this field.

filler_2_s char[2]
Ignore. Used for byte alignment.
trade_number _i int32_t
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Variable

Description

A number that can be used to relate information in this broadcast with the associated
information in a CB15.

big_attention_u

uint32_t

Further information on the trade. Possible values include:

0 =Ignore

32 = Aggressive Order — the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

4.6.10 cl_deal_trade_report_asx_t (named structure 26)

Variable

Description

extended_price_q

int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of_date_s

char([8]
The date of the reported trade.
Format YYYYMMDD.

item

cl_deal_trade_report_asx_item_t[3]
There are always three items in the array.
See cl_deal_trade_report_asx_item_t sub structure below.

4.6.11 cl_deal_trade_report_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

4.6.12 cl_trade_cancel_asx_t (named structure 30)

Variable

Description

as_of_date_s

char([8]
The date that the trade cancellation occurred.
Format: YYYYMMDD.

as_of time_s

char[6]
The time that the trade cancellation occurred.
Format: HHMMSS.

modified_date_s

char[8]
The date the item was last changed.
Format: YYYYMMDD.

modified_time_s

char[6]
The time the item was last changed.
Format: HHMMSS.
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Variable Description
trade_type_c uint8_t

Always set to four, indicating a reversed trade.
filler_3_s char[3]

Ignore. Used for byte alignment.

4.6.13 cl_combo_series_asx_t (named structure 42)

This structure will appear in the CB16 when the trade or trade report involves a TMC and that combination includes a
mixture of equity and derivative type series. It will not be included in the broadcast if the TMC contained only equities,

or contained only derivatives.

Variable

Description

new_series

new_series_t
Same structure as series_t. Indicates the derivative series that is included in the TMC
trade.

4.6.14 cl_deal_extended_price_asx_t (named structure 34)

This is not an error; this is the

same structure as used in cl_deal_trade_report_asx_t. It is used for the purpose of

disseminating trades from Centre Point orders where greater precision is required in the traded price.

Variable

Description

extended_price_qg

int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of _date_s

char[8]
This field is blank and to be ignored within this struct.

item

cl_deal_extended_price_asx_item_t[3]
There are always three items in the array.
See cl_deal_extended_price_asx_item_t substructure below.

4.6.15 cl_deal_extended_price_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.
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5 CQ110 Dedicated Trade Query

5.1 Query Function

The dedicated trade queries CQ110 and CQ111 can be used in conjunction with CB15 to recover a participant’s own
trades. When a missing sequence number is detected, these queries are used for the purpose of synchronisation.
CQ110 returns data in the format of the CB15 broadcast.

5.2 Query Properties

Function Call omniapi_query_ex
Facility EP7

Struct Name query_dedicated_trade_t
Partitioned False

Segmented False

Answers CA110

5.3  Answer Properties

Transaction Type CA110

Struct Name The message complies with the VIM concept and has no topmost struct. Instead the
sequence of possible structs is described below.

5.4 Message Structure

5.4.1 query_dedicated_trade_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘C’, ‘Q’, 110}.
series series_t

Not used in this query. Set to zeros.

instance_c uint8_t
This is the instance number of the Trade Handler process. As Trade Handler is not
partitioned this value should be set to one. Sequence numbers are per day. A user should
query for all trades using sequence numbers. In the answer there is a field called
instance_next_c that is used to indicate to what instance the next query should be
directed. This field is set when sequence_last_u is set to zero (0) and the last trade is sent
in the answer. If there are no more trades to query instance_next_c in the answer is set to
zero indicating that there is no more data to query.

filler_3 s char[3]
Ignore. Used for byte alignment.

sequence_first_i int32_t
Defines the first trade of the range within which trades are sought. The sequence numbers
starts from one every day. If the number of items exceeds the maximum that fits into one
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Variable

Description

answer, the query should be repeated with the next missing sequence number as first
argument.

sequence_last_i

int32_t

Defines the last trade of the range within which trades are sought. The sequence numbers
starts from one every day. A value of zero indicates that the user wishes to retrieve all
available trades. If the number of items exceeds the maximum that fits into one answer,
the query should be repeated with the next missing sequence number as first argument.

date_s char[8]

This must be the current date.

Format: YYYYMMDD.
party party_t

See party_t substructure below.

Must be filled with blanks in this query.
5.4.2 party_t
Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

5.5

Answer Structure

The answer is built like a CB15 broadcast but with several trades returned. Each item in the answer represents one
trade. The only time that this is not the case is when trades from an equity/derivative combination are retrieved. The
trade information of the equity leg will be appended to the same CB15 broadcast as the first derivative leg. A trade
consists at least the structure cl_trade_base_api_t.

This is a variable information message. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

answer_dedicated_trade_t
one or more sequences of:

—  item_hdr_t

sub_item_hdr_t

cl_trade_base_api_t (named structure 3)
cl_trade_asx_api_t (named structure 65)
cl_deal_extended_price_asx_t (named structure 34)
cl_deal_trade_report_asx_t (named structure 26)
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e cl_combo_series_asx_t (named structure 42)
e cl_trade_regulatory_asx_t (named structure 35)
e cl_trade_short_asx_t (named structure 36).

5.5.1 answer_dedicated_trade_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {'C’, ‘A’, 110}.

instance_next_c

uint8_t
Set to zero or one. Used to denote the next instance_c to query. If set to zero there is no
more data to query.

filler_1_s char[1]
Ignore. Used for byte alignment.
items_n uintl6_t

The number of top level items held in this structure.

5.5.2  sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

5.5.3  cl_trade_base_api_t (named structure 3)

Variable

Description

trading_code

trading_code_t
Contains the participant trading code to which this side of the trade belongs. See
trading_code_t sub structure below.

series

series_t
Contains the series to which this trade information relates.

give_up_member

give_up_member_t
See give_up_member_t sub structure below.

order_number_u quad_word
Identifies the order taking part in this side of the trade.
sequence_number_i int32_t

A unique number per day per participant that can be used to synchronise the broadcast
with the associated query.

trade_number_i

int32_t
A number that can be used to relate information in this broadcast with the associated
information in a CB16.

deal_price_i int32_t
The price at which the trade occurred.
trade_quantity_i int64_t

Defines the traded quantity.
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Variable Description

account account_t
See account_t sub structure below.

customer_info_s char[15]
Customer information — a free text field typically used to indicate to the participants their
own order identifier.

bought_or_sold_c uint8_t
Defines if this order indicated by the order_number_u field was on the bid or ask side of
the market. Possible values include:

1 = Bought
2 =Sold.
deal_source_c uint8_t

Where the trade is created. Refer to ASX Trade Introduction and Business Information —
Trade Source for the possible values in this field.

open_close_req_c uint8_t
Ignore. Set to zero.

trade_type_c uint8_t
Defines the type of trade. Possible values:
1 = Standard - The trade is a normally registered trade.
4 = Reversing - The trade has been cancelled.

le_state_c uint8_t
Ignore. Not used by ASX Trade. Value will always be set to four.

user_code user_code_t
Specifies a recipient of the message. An item in the list can either be a customer (exchange
code and customer code) or an individual user (exchange code, customer code, and user
signature).
See user_code_t sub structure below.

created_date_s char[8]
The date of the trade.
Format YYYYMMDD.
created_time_s char[6]

The time of trade creation.
Format HHMMSS.

asof_date_s char[8]
For ASX Trade the value in this field is the same as created_date_s.

asof_time_s char[6]
The time of matching.
modified_date_s char[8]

The date the item was last changed.
Format: YYYYMMDD.

modified_time_s char[6]
The time the item was last changed.
Format: HHMMSS.

trade_state_c uint8_t
The state of the trade. Always set to 1 (active).
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Variable Description

attention_c uint8_t
Ignore. Not used.

deal_number_i int32_t
A number that identifies a specific deal. Deal number is unique within instance and
instrument type.

global_deal_no_u uint32_t
A number that together with series identifies a specific deal.

orig_trade_number_i int32_t
Ignore. Not used by ASX Trade.

orig_series orig_series_t
Same structure as series_t.

exchange_info_s char[32]
A free text field used at participant’s discretion.
For trade reports and Centre Point trades, this field is overlaid with asx_exchange_info_t
sub structure. The struct is 32 bytes in size, filling the entire field.
See asx_exchange_info_t sub structure below.

big_attention_u uint32_t
Further information on the trade. Possible values include:
0 =lIgnore
32 = Aggressive Order — the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

clearing_date_s char[8]
The date of clearing in YYYYMMDD format.
execution_timestamp time_spec_t

Time the trade was entered into the system or execution time on market trades. See
time_spec_t sub structure below.

trade_venue_c uint8_t
Defines the trade venue, i.e. from where the trade emanates.

instance_c uint8_t
Ignore. Not used.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order
(premium_i = an integer, order_type_c = 1 = Limit order
premium_i = 0, order_type_c = 2 = Market order
premium_i = 0, order_type_c = 3 Market-to-Limit order
premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order).
Can also be combined with other exchange specific order types/attributes outlined below.
Can only be a sell order (bid_or_ask_c=2).
4 = Market Bid order
(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).
8 = Price Stabilisation/Green Shoe order
(premium_i = an integer, order_type_c = 1, time_validity_n != 0)
32 = Undisclosed (use order _type_c to determine order type)
64 = Centre Point order (use order_type_c to determine market or limit)
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Variable Description
2048 = Sweep order (use order_type_c to determine limit or market-to-limit)
4096 = Centre Point Block order (use order_type_c to determine market or limit).
party party_t

This is the declared counter party for the other side of the trade.
See party_t sub structure.

trade_rep_code_n uintl6_t

Ignore. Not used by ASX Trade.
filler_2_s char[2]

Ignore. Used for byte alignment.
match_id match_id_t

Ignore. Not used by ASX Trade.

5.5.4  trading_code_t/user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

5.5.5 give_up_member_t

This structure defines the clearing participant information for the trade.

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

5.5.6 account_t

Variable

Description

country_id_s

char[2]
For ASX Trade this is always set to "AU", indicating the Australian exchange.
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Variable

Description

ex_customer_s

char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

account_id_s char[10]
The account identifier.
filler_3_s char[3]

Ignore. Used for byte alignment.

5.5.7 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

5.5.8  asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
boq_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c

uint8_t

Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values:

0 = No value

1 = Initial trade report

2 = No initial trade report.

filler_1_s char[1]
Ignore. Used for byte alignment.
extended_price_qg int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

5.5.9 cl_trade_asx_api_t (named structure 65)

Variable

Description

party

party_t
This is the declared counterparty for the other side of the trade.
See party_t sub structure below.
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Variable

Description

settlement_date_s

char[8]
The settlement date for the trade.
Format: YYYYMMDD.

trade_slip_number_i

int32_t

ASX Trade Slip number. Of the format 1OPNNNNNNN:
1-always 1

O - last digit of the Ordinal date

P - Instance number of DC

NNNNNNN: Trade number.

trade_condition_n

uintl6_t

The condition in which a trade was executed. Possible values include:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

ext_t_state_c

uint8_t

Trade report codes. Possible value includes:

0 = Ignore, not relevant.

For other values refer to ASX Trade Introduction and Business Information - Trade Report
Types for more information.

counter_order_capacity_c

char[1]

Dealing capacity of the counter order for crossings. For crossed trades, this returns the
value provided in capacity_of_participant_s of the opposing order. For non- crossed
trades, zero will be returned.

5.5.10 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU" indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

5.5.11 cl_deal_extended_price_asx_t (named structure 34)

This is not a mistake; this is the same structure as used in cl_deal_trade_report_asx_t. Used for the purpose of
disseminating trades from Centre Point orders where greater precision is required in the traded price.

Variable

Description

extended_price_q

int64._i
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Variable Description

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the undefined value indicating
that it is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this
indicates that there is no extended price available.

as_of date_s char[8]
The date of the reported trade.
Format YYYYMMDD.

item cl_deal_extended_price_asx_item_t[3]

There are always three items in the array.
See cl_deal_extended_price_asx_item_t substructure below.

5.5.12 cl_deal _extended_price_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

5.5.13 cl_deal_trade_report_asx_t (named structure 26)

Variable Description

extended_price_qg int64_i
This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of_date_s char[8]
The date of the reported trade.
Format YYYYMMDD.

item cl_deal_trade_report_asx_item_t[3]

There are always three items in the array.
See cl_deal_trade_report_asx_item_t sub structure below.

5.5.14 cl_deal_trade_report_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

5.5.15 cl_combo_series_asx_t (named structure 42)

This structure will appear in the CB15 when the trade involves a TMC and that combination includes a mixture of equity
and derivative type series. It will not be included in the broadcast if the TMC contained only equities, or contained only
derivatives.
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Variable Description

new_series new_series_t
Same structure as series_t. Indicates the derivative series that is included in the TMC
trade.

5.5.16 cl_trade_regulatory_asx_t (named structure 35

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

5.5.17 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Variable Description Cha.re.lcter ASIC defined content
Position
capacity_of_participant_s char[1] 0 Capacity of participant where:
A = Agency
P = Principal
M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and
transactions where:
Y =True
N =False .
execution_venue_s char[4] 2to5 Execution venue
Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and
transactions.
filler_s char[8] 36to 43 Ignore. Used for byte alignment.

5.5.18 cl_trade_short_asx_t (named structure 36)

Variable Description

trade_short_sell_quantity_i int64_t
Quantity of the trade that is short (partial or whole). Only applies to short sell trades.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 49/370



ASX

6 CQl11 Dedicated Trade History Query

6.1 Query Function

This query works similar to CQ110 and is used to recover trades from T-1.

6.2  Query Properties

Function Call omniapi_query_ex

Facility EP5

Struct Name query_dedicated_trade_his_t
Partitioned False

Segmented False

Answers CAl111

6.3  Answer Properties

Transaction Type CAl111

Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

6.4 Message Structure

6.4.1  query_dedicated_trade_his_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘C’, ‘Q’, 111}.
series series_t

Not used in this query. Set to zeros.

instance_c uint8_t
This is the instance number of the Trade Handler process. As Trade Handler is not
partitioned this value should be set to one. Sequence numbers are per day. A user should
query for all trades using sequence numbers. In the answer there is a field called
instance_next_c that is used to indicate to what instance the next query should be
directed. This field is set when sequence_last_u is set to zero (0) and the last trade is sent
in the answer. If there are no more trades to query instance_next_c in the answer is set to
zero indicating that there is no more data to query.

filler_3_s char[3]
Ignore. Used for byte alignment.

from_date_s char[8]
From date. Must be set to the previous trading date.
Format: YYYYMMDD.

sequence_first_i int32_t
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Variable

Description

Defines the first trade of the range within which trades are sought. The sequence numbers
start from one every day. If the maximum number of items for one transaction is returned,
the query should be repeated with the next missing sequence number as first argument.

to_date_s

char[8]
To date. Format: YYYYMMDD.

sequence_last_i

int32_t

Defines the last trade of the range within which trades are sought. The sequence numbers
start from one every day. A value of zero indicates that the user wishes to retrieve all
available trades. If the number of items exceeds the maximum that fits into one answer,
the query should be repeated with the next missing sequence number as first argument.

party party_t
See party_t substructure below.
Must be filled with blanks in this query.
6.4.2 party_t
Variable Description
country_id_s char[2]
For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

6.5

Answer Structure

The answer is built like a CB15 broadcast but with several trades returned. Each item in the answer represents one
trade. The only time that this is not the case is when trades from an equity/derivative combination are retrieved. The
trade information of the equity leg will be appended to the same CB15 broadcast as the first derivative leg. A trade
consists of at least the structure cl_trade_base_api_t.

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

answer_dedicated_trade_his_t
one or more sequences of:

— item_hdr_t:

sub_item_hdr_t

cl_trade_base_api_t (named structure 3)
cl_trade_asx_api_t (named structure 65)
cl_deal_extended_price_asx_t (named structure 34)
cl_deal_trade_report_asx_t (named structure 26)
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e cl_combo_series_asx_t (named structure 42)
e cl_trade_regulatory_asx_t (named structure 35)
e cl_trade_short_asx_t (named structure 36).

6.5.1 answer_dedicated_trade_his_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {'C’, ‘A’, 111}.

from_date_s char[8]
From date. Format: YYYYMMDD.
sequence_first_i int32_t

Defines the first trade of the range within which trades are sought. The sequence numbers
start from one every day. If the number of items exceeds the maximum that fits into one
answer, the query should be repeated with the next missing sequence number as the first
argument.

instance_next_c

uint8_t
Set to zero or one. Used to denote the next instance_c to query. If set to zero there is no
more data to query.

filler_1_s char[1]
Ignore. Used for byte alignment.
items_n uintl6_t

The number of top level items held in this structure.

6.5.2  sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

6.5.3  cl_trade_base_api_t (named structure 3)

Variable

Description

trading_code

trading_code_t
Contains the participant trading code to which this side of the trade belongs. See
trading_code_t sub structure below.

series

series_t
Contains the series to which this trade information relates.

give_up_member

give_up_member_t
See give_up_member_t sub structure below.

order_number_u quad_word
Identifies the order taking part in this side of the trade.
sequence_number_i int32_t

A unique number per day per participant that can be used to synchronise the broadcast
with the associated query.
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Variable Description

trade_number_i int32_t
A number that can be used to relate information in this broadcast with the associated
information in a CB16.

deal_price_i int32_t
The price at which the trade occurred.

trade_quantity_i int64_t
Defines the traded quantity.

account account_t
See account_t sub structure below.

customer_info_s char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

bought_or_sold_c uint8_t
Defines if this order indicated by the order_number_u field was on the bid or ask side of
the market. Possible values include:

1 = Bought
2 =Sold.
deal_source_c uint8_t

Where the trade is created. Refer to ASX Trade Introduction and Business Information -
Trade Report Types for the possible values in this field.

open_close_req_c uint8_t
Ignore. Set to zero.

trade_type_c uint8_t
Defines the type of trade. Possible values include:
1 = Standard. The trade is a normally registered trade.
4 = Reversing. The trade has been cancelled.

le_state_c uint8_t
Ignore. Not used by ASX Trade. Value will always be set to four.

user_code user_code_t
Specifies a recipient of the message. An item in the list can either be a customer (exchange
code and customer code) or an individual user (exchange code, customer code, and user
signature).
See user_code_t sub structure below.

created_date_s char[8]
The date of the trade.
Format: YYYYMMDD.

created_time_s char[6]
The time of trade creation.
Format: HHMMSS.

asof_date_s char[8]

For ASX Trade the value in this field will be the same as created_date_s.
asof_time_s char[6]

The time of matching.
modified_date_s char[8]
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Variable Description

The date the item was last changed.
Format: YYYYMMDD.

modified_time_s char[6]
The time the item was last changed.
Format: HHMMSS.

trade_state_c uint8_t
The state of the trade. Always set to 1 (active).

attention_c uint8_t
Ignore. Not used.

deal_number_i int32_t
A number that identifies a specific deal. Deal number is unique within instance and
instrument type.

global_deal_no_u uint32_t
A number that together with series identifies a specific deal.

orig_trade_number_i int32_t
Ignore. Not used by ASX Trade.

orig_series orig_series_t
Same structure as series_t.

exchange_info_s char[32]
A free text field used at the participant’s discretion.
For trade reports and Centre Point trades, this field is overlaid with asx_exchange_info_t
sub structure. The struct is 32 bytes in size, filling the entire field.
See asx_exchange_info_t sub structure below.

big_attention_u uint32_t
Further information on the trade. Possible values include:
0 =lIgnore
32 = Aggressive Order — the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

clearing_date_s char[8]
The date of clearing in YYYYMMDD format.
execution_timestamp time_spec_t

Time the trade was entered into the system or execution time for on market trades. See
time_spec_t sub structure.

trade_venue_c uint8_t
Defines the trade venue i.e. from where the trade emanates.

instance_c uint8_t
Ignore. Not used.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order
Can also be combined with other exchange specific order types/attributes outlined below.
Can only be a sell order|
(bid_or_ask_c=2).
4 = Market Bid order (only entered by ASX Trading Operations)
8 = Price Stabilisation/Green Shoe order
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Variable Description

64 = Centre Point order

2048 = Sweep order

4096 = Centre Point Block order.
party party_t

This is the declared counter party for the other side of the trade.
See party_t sub structure.

trade_rep_code_n uintl6_t

Ignore. Not used by ASX Trade.
filler_2_s char[2]

Ignore. Used for byte alignment.
match_id match_id_t

Ignore. Not used by ASX Trade.

6.5.4  trading_code_t/user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

6.5.5 give_up_member_t

This structure defines the clearing participant information for the trade.

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

6.5.6 account_t

Variable

Description

country_id_s

char[2]
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Variable

Description

For ASX Trade this is always set to "AU", indicating the Australian exchange.

ex_customer_s

char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

account_id_s char[10]
The account identifier.
filler_3_s char[3]

Ignore. Used for byte alignment.

6.5.7  asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
boq_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c

uint8_t

Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values:

0 = No value

1 = Initial trade report

2 = No initial trade report.

filler_1_s char[1]
Ignore. Used for byte alignment.
extended_price_qg int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63™ bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

6.5.8 cl_trade_asx_api_t (named structure 65)

Variable

Description

party

party_t
This is the declared counter party for the other side of the trade.
See party_t sub structure below.

settlement_date_s

char[8]
The settlement date for the trade.
Format: YYYYMMDD.

trade_slip_number_i

int32_t

ASX Trade Slip number. Of the format 10PNNNNNNN:
1-always1

O - last digit of the Ordinal date
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Variable

Description

P - Instance number of DC
NNNNNNN: Trade number.

trade_condition_n

uintl6_t

The condition in which a trade was executed. Possible values include:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

ext_t_state_c

uint8_t

Trade report codes. Possible values include:

0 = Ignore, not relevant.

For other values refer to ASX Trade Introduction and Business Information - Trade Report
Types for more information.

counter_order_capacity_c

char[1]

Dealing capacity of the counter order for crossings.

For crossed trades, this returns the value provided in capacity_of_participant_s of the
opposing order. For noncrossed trades, zero will be returned.

6.5.9 party_t
Variable Description
country_id_s char[2]
For ASX Trade this is always set to "AU" indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

6.5.10 cl_deal_extended_price_asx_t (named structure 34)

This is not an error; this is the same structure as used in cl_deal_trade_report_asx_t. It is used for the purpose of
disseminating trades from Centre Point orders where greater precision is required in the traded price.

Variable

Description

extended_price_q

int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the undefined value indicating
that it is to be ignored. If the 63™ bit (highest bit) is set and the rest are zero, then this
indicates that there is no extended price available.

as_of date_s

char[8]
The date of the reported trade.
Format YYYYMMDD.

item

cl_deal_extended_price_asx_item_t[3]
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Variable Description

There are always three items in the array.
See cl_deal_extended_price_asx_item_t substructure below.

6.5.11 cl_deal_extended_price_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

6.5.12 cl_deal_trade_report_asx_t (named structure 26)

Variable Description

extended_price_q int64_i
This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63™ bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of date_s char[8]
The date of the reported trade.
Format: YYYYMMDD.

item cl_deal_trade_report_asx_item_t[3]
There are always three items in the array.
See cl_deal_trade_report_asx_item_t sub structure below.

6.5.13 cl_deal_trade_report_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

6.5.14 cl_combo_series_asx_t (named structure 42)

This structure will appear in the CB15 when the trade involves a TMC and that combination includes a mixture of equity
and derivative type series. It will not be included in the broadcast if the TMC contained only equities, or contained only
derivatives.

Variable Description

new_series new_series_t
Same structure as series_t. Indicates the derivative series that is included in the TMC
trade.
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6.5.15 cl_trade_regulatory_asx_t (named structure 35)

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

6.5.16 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Ch t

Variable Description a.r?c er ASIC defined content
Position

capacity_of_participant_s char[1] 0 Capacity of participant where:

A = Agency

P = Principal

M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and

transactions where:

Y =True

N =False (default).
execution_venue_s char[4] 2to5 Execution venue.

Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and

transactions.
filler_s char[8] 36to43 Ignore. Used for byte alignment.

6.5.17 cl_trade_short_asx_t (named structure 36)

Variable Description

trade_short_sell_quantity_i int64_t
Quantity of the trade that is short (partial or whole). Only applies to short sell trades.
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7 CQ112 Clearing Instance

7.1 Query Function

The Trade Handler subsystem is not partitioned. The UQ1 query can be used to retrieve partition information for the
Matching Engine subsystem. However the Ol does not contain a query that retrieves similar information for the TH
subsystem.

What can be retrieved using the CQ112 query is each individual series and the associated TH partition from which
trades for that series will be broadcast. Filtering the query on series (and only series - not class, underlying, type, group
or market) will return to the Ol user information for that specific series. Filtering the query on instance will return all
the series that will have trades broadcast from that partition.

The TH subsystem in ASX Trade is not partitioned in the same way as the Matching Engine subsystem, meaning that the
number of TH partitions and their underlying range allocation are not the same. Therefore, if a series is in the first
partition of the Matching Engine it will notbe in the first partition of TH.

7.2 Query Properties

Function Call omniapi_query_ex
Facility EP7

Struct Name query_cl_instance_t
Partitioned true

Segmented true

Answers CA112

7.3  Answer Properties

The answer is a list of series with corresponding Trade Handler instance numbers.

Transaction Type CAl112

Struct Name answer_cl_instance_t

7.4 Message Structure

7.4.1  query_cl_instance_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {'C’, ‘Q’, 112}.
series series_t

Zeros act as a wildcard to retrieve all series belonging to a certain DC partition. Fill in the
complete instrument series to retrieve information at that respective level.

instance_c uint8_t
Set to zero
filler_1 s char[1]

Ignore. Used for byte alignment.
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Variable

Description

segment_number_n

uintl6_t
This field indicates which segment users wish to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

7.5 Answer Structure

7.5.1 query_cl_instance_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {'C’, ‘A’, 112}.

instance_next_c uint8_t

Ignore. Not used.
filler_3_s char[3]

Ignore. Used for byte alignment.
segment_number_n uintl6_t

Indicates which segment was returned. Contains zero if this is the last segment.

item

answer_cl_instance_item_t[1000]
See answer_cl_instance_item_t substructure below.

7.5.2 answer_cl_instance_item_t

Variable Description
series_t series_t
Contains the series to which this answer relates.
instance_c uint8_t
Ignore. Not used.
filler_3_s char[3]

Ignore, used for byte alignment.
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8 CQl14Initial Trade Reports Query

8.1 Query Function

This query is used for retrieving initial trade reports that have not yet been reported as delayed reports. For more
information on trade reporting refer to ASX Trade Introduction and Business Information — Trade Reporting.

The initial trade reports are returned per partition and segment.

8.2  Query Properties

Function Call omniapi_query_ex
Facility EP7

Struct Name cl_query_itn_t
Partitioned false

Segmented true

Answers CAl14

8.3  Answer Properties

Transaction Type CAl14

Struct Name

The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

8.4 Message Structure

8.4.1 cl_query_itn_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘C’, ‘Q’, 114}.

series series_t
Fill with zeros.
instance_c uint8_t
Set to zero.
filler_1_s char[1]
Ignore. Used for byte alignment.
segment_number_n uintl6_t

This field indicates which segment users wish to receive, typically starting at one. The reply
structure has a segment number field as well, which indicates which segment was
returned.

series_id_s

char[32]

Acts as a filter on the trading code of the instrument series. Wildcard characters are
supported, such as “*” matching all series or “A*” matching all series beginning with the
letter A.
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This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_itn_var_hdr_t

° one or more sequences of:

— item_hdr_t

- one or more sequences of:

- sub_item_hdr_t

- a choice of:

e cl_deal_base_t (named structure 24)

e cl_deal_asx_t (named structure 25)

e cl_trade_public_asx_t (named structure 27)

e cl_trade_internal_asx_t (named structure 29)

e cl_deal_trade_report_asx_t (named structure 26)

e cl_trade_cancel_asx_t (named structure 30)

e cl_deal_extended_price_asx_t (named structure 34)
e cl_combo_series_asx_t (named structure 42)

e cl_trade_regulatory_asx_t (named structure 35)

e cl_trade_short_asx_t (named structure 36).

8.5.1 cl_answer_itn_var_hdr_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {'C’, ‘A’, 114}.

segment_number_n

uintl6_t
Indicates which segment was returned. Contains zero if this is the last segment.

items_n

uintl6_t
The number of top level items held in this structure.

instance_next_c

uint8_t
Set to zero or one. One indicates there are further segments to read. Zero indicates this is
the final (or only) answer in the segment.

filler_3_s

char[3]
Ignore. Used for byte alignment.

8.5.2 item_hdr_t

Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The size of the structure that is to follow, including this header.
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Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

8.5.4  cl_deal_base_t (named structure 24)

Variable

Description

series

series_t
Contains the series to which this trade information relates.

execution_timestamp

time_spec_t
Time the trade was entered into the system or execution time for on market trades.
See time_spec_t sub structure.

sequence_number_u

uint32_t

The sequence number assigned to this particular broadcast. These sequence numbers start
at one per day. Users may not be permitted to access some trades and therefore
encounter gaps in numbering.

deal_price_i int32_t

The price at which this trade was executed.
deal_quantity_i int64_t

The quantity of the trade.
segment_number_n uintl6_t

Ignore. Not used in this case.
instance_c uint8_t

Ignore. Not used.
filler_1_s char[1]

Ignore. Used for byte alignment.

8.5.5 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

8.5.6  cl_deal_asx_t (named structure 25)

Variable Description

trade_slip_number_i int32_t
ASX Trade Slip number. Of the format: 1JPNNNNNNC.
1-always1

J - last digit of day of year
P - Instance number of DC
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Variable

Description

NNNNNN - Trade number/Sequence number

C - Check digit.
exch_order_type_n uintl6_t

Exchange specific order types.

2 = Short Sell.
trade_condition_n uintl6_t

The condition in which a trade was executed. Possible values include:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

settlement_date_s char[8]
Settlement date in YYYYMMDD format.
ext_t_state_c uint8_t

Trade report codes. Possible value includes:

0 = Ignore, not relevant.

For other values refer to ASX Trade Introduction and Business Information - Trade Report
Types for more information.

filler_3_s

char([3]
Ignore. Used for byte alignment.

8.5.7  cl_trade_public_asx_t (named structure 27)

Variable Description
participant participant_t

See participant_t sub structure below.
order_number_u quad_word

Identifies the order taking part in this side of the trade.
block_n uint32_t

Ignore. Always set to one.
bought_or_sold_c uint8_t

Defines if this order indicated by the order_number_u field was on the bid or ask side of
the market. Possible values include:

1 = Bought
2 =Sold.
deal_source_c uint8_t

Where the trade was created. Refer to ASX Trade Introduction and Business Information —
Trade Source for more information.

filler_2_s char[2]
Ignore. Used for byte alignment.
trade_number _i int32_t

A number that can be used to relate information in this broadcast with the associated
information in a CB15.

big_attention_u

uint32_t
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Variable

Description

Further information on the trade. Possible values include:

0 =lIgnore

32 = Aggressive Order — the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

8.5.8 participant_t

Variable Description
country_id_s char[2]

For ASX Trade this field is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

8.5.9 cl_trade_internal_asx_t (named structure 29)

Variable

Description

trading_code

trading_code_t
See trading_code_t sub structure below.

user_code user_code_t
See user_code_t sub structure below.
account account_t

See account_t sub structure below.

give_up_member

give_up_member_t
Used to indicate the participant ID that will be clearing this trade.
See give_up_member_t sub structure below.

big_attention_u

uint32_t

Further information on the trade. Possible values:

0 =lIgnore

32 = Aggressive Order —the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

open_close_req_c uint8_t
Ignore. Currently not used.
trade_report_attribute_c uint8_t

Trade report attribute. Possible values:
0 = Initial trade report.

order_type_c

uint8_t
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Variable

Description

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

exch_order_type_c uintl6_t
Exchange specific order types.
2 = Short Sell.
counter_order_capacity_c char[1]

Dealing capacity of the counter order for crossings.

For crossed trades, this returns the value provided in capacity_of_participant_s of the
opposing order. For noncrossed

trades, zero will be returned.

filler_3_s

char[3]
Ignore. Used for byte alignment.

8.5.10 trading_code_t/user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this field is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the trade. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

8.5.11 account_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

account_id_s

char[10]
The account identifier.
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Variable

Description

filler_3_s

char([3]
Ignore. Used for byte alignment.

8.5.12 give_up_member_t

Variable Description
country_id_s char[2]

For ASX Trade this field is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is a unique clearing identifier. Possible values for a user can be retrieved from the
clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s

char[1]
Ignore. Used for byte alignment.

8.5.13 cl_deal_trade_report_asx_t (named structure 26)

Variable

Description

extended_price_q

int64_t

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of_date_s

char([8]
The date of the reported trade in YYYYMMDD format.

item

cl_deal_trade_report_asx_item_t[3]
There are always three items in the array.
See cl_deal_trade_report_asx_item_t sub structure below.

8.5.14 cl_deal_trade_report_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

8.5.15 cl_trade_cancel_asx_t (named structure 30)

Variable

Description

as_of_date_s

char[8]
The date that the trade cancellation occurred.
Format: YYYYMMDD.

as_of time_s

char[6]
The time that the trade cancellation occurred.
Format: HHMMSS.
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Variable Description

modified_date_s char[8]
The date the item was last changed.
Format: YYYYMMDD.

modified_time_s char[6]
The time the item was last changed.
Format: HHMMSS.

trade_type_c uint8_t
Always set to four, indicating a cancelled trade.
filler_3_s char[3]

Ignore. Used for byte alignment.

8.5.16 cl_deal_extended_price_asx_t (named structure 34)

Variable Description

extended_price_q int64_i
This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of_date_s char[8]
This field is blank and to be ignored within this struct.

item cl_deal_extended_price_asx_item_t[3]
There are always three items in the array.
See cl_deal_extended_price_asx_item_t substructure below.

8.5.17 cl_deal_extended_price_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

8.5.18 cl_combo_series_asx_t (named structure 42)

This structure will appear in the CB16 when the trade involves a Tailor Made Combination (TMC) and that combination
includes a mixture of equity and derivative type series. It is not included if the TMC contained only equities, or only
derivatives.

Variable Description

new_series new_series_t
Same structure as series_t. It indicates the derivative series that is included in the TMC
trade.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 69/370



ASX

8.5.19 cl_trade_regulatory_asx_t (named structure 35)

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

8.5.20 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Ch t

Variable Description a.r?c er ASIC defined content
Position

capacity_of_participant_s char[1] 0 Capacity of participant where:

A = Agency

P = Principal

M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and

transactions where:

Y =True

N =False (default).
execution_venue_s char[4] 2to5 Execution venue.

Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and

transactions.
filler_s char[8] 36to43 Ignore. Used for byte alignment.

8.5.21 cl_trade_short_asx_t (named structure 36)

Variable Description

trade_short_sell_quantity_i int64_t
Quantity of the trade that is short (partial or whole). Only applies to short sell trades.
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9 (CQ1134 Dedicated Trade Proxy Query

9.1 Query Function

The dedicated trade query CQ1134 can be used by BSPs to recover trades for participants that are authorised in their
proxy list. This query is used to regain synchronisation when a missing sequence number is detected. CQ1134 is the
proxy version of CQ110.

9.2 Query Properties

Function Call omniapi_query_ex
Facility EP7

Struct Name query_dedicated_trade_t
Partitioned True

Segmented False

Answers CA1134

9.3  Answer Properties

Transaction Type CA1134

Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

9.4 Message Structure

9.4.1 query_dedicated_trade_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {'C’, ‘Q’, 1134}.
series series_t

Not used in this query. Set to zeros.

instance_c uint8_t
This is the instance number of the Trade Handler process. As Trade Handler is not
partitioned this value should be set to one. Sequence numbers are per day. A user should
query for all trades using sequence numbers. In the answer there is a field called
instance_next_c that is used to indicate to what instance the next query should be
directed. This field is set when sequence_last_u is set to zero (0) and the last trade is sent
in the answer. If there are no more trades to query instance_next_c in the answer is set to
zero indicating that there is no more data to query.

filler_3 s char[3]
Ignore. Used for byte alignment.

sequence_first_i int32_t
Defines the first trade of the range within which trades are sought. The sequence numbers
start from one every day. If the number of items exceeds the maximum that fits into one
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Variable Description

answer, the query should be repeated with the next missing sequence number as first
argument.

sequence_last_i int32_t
Defines the last trade of the range within which trades are sought. The sequence numbers
starts from one every day. A value of zero indicates that the user wishes to retrieve all
available trades. If the number of items exceeds the maximum that fits into one answer,
the query should be repeated with the next missing sequence number as first argument.

date_s char[8]
This must be the current date.
Format: YYYYMMDD.

party party_t
The participant that the trades are queried for.

See structure party_t below.

9.4.2 party_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to "AU", indicating the Australian exchange.

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
defines a trading participant.

This field requires space padding.

filler_1_s char[1]
Ignore. Used for byte alignment.

9.5 Answer Structure

The answer is built like a CB15 broadcast but with several trades returned. Each item in the answer represents one
trade. The only time that this is not the case is when trades from an equity/derivative combination are retrieved. The
trade information of the equity leg will be appended to the same CB15 broadcast as the first derivative leg. A trade
consists of at least the structure cl_trade_base_api_t.

This is a variable information message. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_dedicated_trade_t
e one or more sequences of:
— item_hdr_t
— sub_item_hdr_t
— achoice of:

- cl_trade_base_api_t (named structure 3)
- cl_trade_asx_api_t (named structure 65)
— cl_deal_extended_price_asx_t (named structure 34)
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— cl_deal_trade_report_asx_t (named structure 26)
— cl_combo_series_asx_t (named structure 42)

- cl_trade_regulatory_asx_t (named structure 35)
- cl_trade_short_asx_t (named structure 36).

9.5.1 answer_dedicated_trade_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘C’, ‘A’, 110}.

instance_next_c

uint8_t
Set to zero or one. Used to denote the next instance_c to query. If set to zero there is no
more data to query.

filler_1_s char[1]
Ignore. Used for byte alignment.
items_n uintl6_t

The number of top level items held in this structure.

9.5.2  sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

9.5.3 cl_trade_base_api_t (named structure 3)

Variable

Description

trading_code

trading_code_t
Contains the participant trading code to which this side of the trade belongs. See
trading_code_t sub structure below.

series

series_t
Contains the series to which this trade information relates.

give_up_member

give_up_member_t
See give_up_member_t sub structure below.

order_number_u quad_word
Identifies the order taking part in this side of the trade.
sequence_number_i int32_t

A unique number per day per participant that can be used to synchronise the broadcast
with the associated query.

trade_number_i

int32_t
A number that can be used to relate information in this broadcast with the associated
information in a CB16.

deal_price_i int32_t
The price at which the trade occurred.
trade_quantity_i int64_t
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Variable Description

Defines the traded quantity.
account account_t

See account_t sub structure below.
customer_info_s char[15]

Customer information — a free text field typically used to indicate to the participant their
own order identifier.

bought_or_sold_c

uint8_t
Defines if this order indicated by the order_number_u field was on the bid or ask side of
the market. Possible values include:

1 = Bought
2 =Sold.
deal_source_c uint8_t

Where the deal is created. Refer to ASX Trade Introduction and Business Information —
Trade Source for the possible values in this field.

open_close_req_c uint8_t
Ignore. Set to zero.
trade_type_c uint8_t

Defines the type of trade. Possible values:
1 = Standard - The trade is a normally registered trade.
4 = Reversing - The trade has been cancelled.

le_state_c uint8_t
Ignore. Not used by ASX Trade. Value will always be set to four.
user_code user_code_t

Specifies a recipient of the message. An item in the list can either be a participant
(exchange code and customer code) or an individual user (exchange code, customer code,
and user signature).

See user_code_t sub structure below.

created_date_s

char[8]
The date of the trade.
Format: YYYYMMDD.

created_time_s

char[6]
The time of trade creation.
Format: HHMMSS.

asof_date_s char[8]

For ASX Trade the value in this field is the same as created_date_s.
asof_time_s char[6]

The time of matching.
modified_date_s char[8]

The date the item was last changed.
Format: YYYYMMDD.

modified_time_s

char[6]
The time the item was last changed.
Format: HHMMSS.

trade_state_c

uint8_t
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Variable Description

The state of the trade. Always set to 1 (active).

attention_c uint8_t
Ignore. Not used.

deal_number_i int32_t
A number that identifies a specific deal. Deal number is unique within instance and
instrument type.

global_deal_no_u uint32_t
A number that together with series identifies a specific deal.

orig_trade_number_i int32_t
Ignore. Not used by ASX Trade.

orig_series orig_series_t
Same structure as series_t.

exchange_info_s char[32]
A free text field used at participant’s discretion.
For trade reports and Centre Point trades, this field is overlaid with asx_exchange_info_t
sub structure. The struct is 32 bytes in size, filling the entire field.
See asx_exchange_info_t sub structure below.

big_attention_u uint32_t
Further information on the trade. Possible values include:
0 =lIgnore
32 = Aggressive Order — the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

clearing_date_s char[8]
The date of clearing in YYYYMMDD format.
execution_timestamp time_spec_t

Time the trade was entered into the system or execution time for on-market trades. See
time_spec_t sub structure.

trade_venue_c uint8_t
Defines the Trade venue, i.e. from where the trade emanates.

instance_c uint8_t
Ignore. Not used.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 =Short Sell order
Can also be combined with other exchange specific order types attributes outlined below.
Can only be a sell order (bid_or_ask_c = 2).
4 = Market Bid order (only entered by ASX Trading Operations)
8 = Price Stabilisation/Green Shoe order
64 = Centre Point order
2048 = Sweep order
4096 = Centre Point Block order.

party party_t
This is the declared counterparty for the other side of the trade.

See party_t sub structure.

trade_rep_code_n uintl6_t
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Variable Description

Ignore. Not used by ASX Trade.
filler_2_s char[2]

Ignore. Used for byte alignment.
match_id match_id_t

Ignore. Not used by ASX Trade.

9.5.4  trading_code_t/user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

9.5.5 give_up_member_t

This structure defines the clearing participant information for the trade.

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

9.5.6 account_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
defines a trading participant.

account_id_s

char[10]
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Variable Description
The account identifier.
filler_3_s char[3]

Ignore. Used for byte alignment.

9.5.7 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

9.5.8  asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
boq_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c

uint8_t

Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values:

0 = No value

1 = Initial trade report

2 = No initial trade report.

filler_1_s char[1]
Ignore. Used for byte alignment.
extended_price_qg int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63™ bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

9.5.9 cl_trade_asx_api_t (named structure 65)

Variable

Description

party

party_t
This is the declared counterparty for the other side of the trade.
See party_t sub structure above.

settlement_date_s

char[8]
The settlement date for the trade.
Format: YYYYMMDD.

trade_slip_number_i

int32_t
ASX Trade Slip number. Of the format 10PNNNNNNN:
1-always1
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Variable

Description

O - last digit of the Ordinal date
P - Instance number of DC
NNNNNNN - Trade number.

trade_condition_n

uintl6_t

The condition in which a trade was executed. Possible values include:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

ext_t_state_c

uint8_t

Trade report codes. Possible values:

0 = Ignore, not relevant.

For other values refer to ASX Trade Introduction and Business Information - Trade Report
Types.

counter_order_capacity_c

char[1]

Dealing capacity of the counter order for crossings.

For crossed trades, this returns the value provided in capacity_of_participant_s of the
opposing order. For noncrossed

trades, zero will be returned.

9.5.10 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU" indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

9.5.11 cl_deal_extended_price_asx_t (named structure 34)

This is not an error; this is the same structure as used in cl_deal_trade_report_asx_t. It is used for the purpose of
disseminating trades from Centre Point orders where greater precision is required in the traded price.

Variable

Description

extended_price_q

int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the undefined value indicating
that it is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this
indicates that there is no extended price available.

as_of date_s

char[8]
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Variable Description

The date of the reported trade.
Format: YYYYMMDD.

item cl_deal_extended_price_asx_item_t[3]
There are always three items in the array.
See cl_deal_extended_price_asx_item_t sub structure below.

9.5.12 cl_deal_extended_price_asx_item_t

Variable Description
corp_action_code_s char(2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

9.5.13 cl_deal_trade_report_asx_t (named structure 26)

Variable Description

extended_price_q int64_i
This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of_date_s char[8]
The date of the reported trade.
Format: YYYYMMDD.

item cl_deal_trade_report_asx_item_t[3]
There are always three items in the array.
See cl_deal_trade_report_asx_item_t sub structure below.

9.5.14 cl_deal_trade_report_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

9.5.15 cl_combo_series_asx_t (named structure 42)

This structure will appear in the CB15 when the trade involves a TMC and that combination includes a mixture of equity
and derivative type series. It will not be included in the broadcast if the TMC contained only equities, or contained only
derivatives.

Variable Description

new_series new_series_t
Same structure as series_t. Indicates the derivative series that is included in the TMC
trade.
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9.5.16 cl_trade_regulatory_asx_t (named structure 35)

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

9.5.17 ASX Specific Overlay of Regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Ch t

Variable Description a.r?c er ASIC defined content
Position

capacity_of_participant_s char[1] 0 Capacity of participant where:

A = Agency

P = Principal

M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and

transactions where:

Y =True

N =False (default).
execution_venue_s char[4] 2to5 Execution venue.

Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and

transactions.
filler_s char[8] 36to43 Ignore. Used for byte alignment.

9.5.18 cl_trade_short_asx_t (named structure 36)

Variable Description

trade_short_sell_quantity_i int64_t
Quantity of the trade that is short (partial or whole). Only applies to short sell trades.
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10 CQ1135 Dedicated Trade History, Proxy Query

10.1 Query Function

The dedicated trade history query CQ1135 can be used by BSPs to recover T-1 trades for participants that are
authorised in their proxy list. This query works similar to CQ111 and the information is available to the participants on
the following business day. CQ1135 is the proxy version of CQ111.

10.2 Query Properties

Function Call omniapi_query_ex

Facility EP5

Struct Name query_dedicated_trade_his_t
Partitioned True

Segmented False

Answers CA1135

10.3 Answer Properties

Transaction Type CA1135

Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

10.4 Message Structure

10.4.1 query_dedicated_trade_his_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {'C’, ‘Q’, 1135}.

series series_t
Not used in this query. Set to zeros.

instance_c uint8_t
This is the instance number of the Trade Handler process. As Trade Handler is not
partitioned this value should be set to one. Sequence numbers are per day. A user should
query for all trades using sequence numbers. In the answer there is a field called
instance_next_c that is used to indicate to what instance the next query should be
directed. This field is set when sequence_last_u is set to zero (0) and the last trade is sent
in the answer. If there are no more trades to query instance_next_c in the answer is set to
zero indicating that there is no more data to query.

filler_3 s char[3]
Ignore. Used for byte alignment.

from_date_s char[8]
From date. Must be set to the previous trading date.
Format: YYYYMMDD.

sequence_first_i int32_t
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Variable

Description

Defines the first trade of the range within which trades are sought. The sequence numbers
starts from 1 every day. If the number of items exceeds the maximum that fits into one
answer, the query should be repeated with the next missing sequence number as first
argument.

to_date_s

char([8]
To date. Must be set to the previous trading date.
Format: YYYYMMDD.

sequence_last_i

int32_t

Defines the last trade of the range within which trades are sought. The sequence numbers
starts from 1 every day. A value of zero indicates that the user wishes to retrieve all
available trades. If the number of items exceeds the maximum that fits into one answer,
the query should be repeated with the next missing sequence number as first argument.

party

party_t
The participant that the trades are queried for.
See party_t sub structure above.

10.4.2 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

10.5 Answer Structure

The answer is built like a CB15 broadcast but with several trades returned. Each item in the answer represents one
trade. The only time that this is not the case is when trades from an equity/derivative combination are retrieved. The
trade information of the equity leg will be appended to the same CB15 broadcast as the first derivative leg. A trade
consists of at least the structure cl_trade_base_api_t.

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

answer_dedicated_trade_his_t
one or more sequences of:

— item_hdr_t:

sub_item_hdr_t

cl_trade_base_api_t (named structure 3)
cl_trade_asx_api_t (named structure 65)
cl_deal_extended_price_asx_t (named structure 34)
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e cl_deal_trade_report_asx_t (named structure 26)
e cl_combo_series_asx_t (named structure 42)

e cl_trade_regulatory_asx_t (named structure 35)
e cl_trade_short_asx_t (named structure 36).

10.5.1 answer_dedicated_trade_his_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {'C’, ‘A’, 1135}.

from_date_s char[8]

From date.

Format: YYYYMMDD.
sequence_first_i int32_t

Defines the first trade of the range within which trades are sought. The sequence numbers
starts from one every day. If the maximum number of items for one transaction is
returned, the query should be repeated with the next missing sequence number as first
argument.

instance_next_c

uint8_t
Set to zero or one. Used to denote the next instance_c to query. If set to zero there is no
more data to query

filler_1_s char[1]
Ignore. Used for byte alignment.
items_n uintl6_t

The number of top level items held in this structure.

10.5.2 sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

10.5.3 cl_trade_base_api_t (named structure 3)

Variable

Description

trading_code

trading_code_t
Contains the participant trading code to which this side of the trade belongs. See
trading_code_t sub structure below.

series

series_t
Contains the series to which this trade information relates.

give_up_member

give_up_member_t
See give_up_member_t sub structure below.

order_number_u quad_word
Identifies the order taking part in this side of the trade.
sequence_number_i int32_t

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 83/370



ASX

Variable Description

A unique number per day per participant that can be used to synchronise the broadcast
with the associated query.

trade_number_i int32_t
A number that can be used to relate information in this broadcast with the associated
information in a CB16.

deal_price_i int32_t
The price at which the trade occurred.

trade_quantity_i int64_t
Defines the traded quantity.

account account_t
See account_t sub structure below.

customer_info_s char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

bought_or_sold_c uint8_t
Defines if this order indicated by the order_number_u field was on the bid or ask side of
the market. Possible values include:

1 = Bought
2 =Sold.
deal_source_c uint8_t

Where the trade is created. Refer to Trade Source in ASX Trade Introduction and Business
Information for the possible values in this field.

open_close_req_c uint8_t
Ignore. Set to zero.

trade_type_c uint8_t
Defines the type of trade. Possible values include:
1 = Standard - The trade is normally a registered trade.
4 = Reversing - The trade has been cancelled.

le_state_c uint8_t
Ignore. Not used by ASX Trade. Value will always be set to four.

user_code user_code_t
Specifies a recipient of the message. An item in the list can either be a customer (exchange
code and customer code) or an individual user (exchange code, customer code, and user
signature).
See user_code_t sub structure below.

created_date_s char[8]
The date of the trade.
Format: YYYYMMDD.

created_time_s char[6]
The time of trade creation.
Format: HHMMSS.

asof _date_s char[8]
For ASX Trade the value in this field will be the same as created_date_s.

asof_time_s char[6]
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Variable Description

The time of matching.

modified_date_s char[8]
The date the item was last changed.
Format: YYYYMMDD.

modified_time_s char[6]
The time the item was last changed.
Format: HHMMSS.

trade_state_c uint8_t
The state of the trade. Always set to 1 (active).

attention_c uint8_t
Ignore. Not used.

deal_number_i int32_t
A number that identifies a specific deal. Deal numbers are unique within instance and
instrument type.

global_deal_no_u uint32_t
A number that together with series identifies a specific deal.

orig_trade_number_i int32_t
Ignore. Not used by ASX Trade.

orig_series orig_series_t
Same structure as series_t.

exchange_info_s char[32]
A free text field used at the participant’s discretion.
For trade reports, this field is overlaid with asx_exchange_info_t sub structure. The struct
is 32 bytes in size, filling the entire field.
See asx_exchange_info_t sub structure below.

big_attention_u uint32_t
Further information on the trade. Possible values include:
0 =lIgnore
32 = Aggressive Order — the trade is the part created by an incoming order as opposed to
the part that was already stored in the order book.

clearing_date_s char[8]
The date of clearing in YYYYMMDD format.
execution_timestamp time_spec_t

Time the trade was entered into the system or execution time for on market trades. See
time_spec_t sub structure for more information.

trade_venue_c uint8_t
Defines the trade venue, i.e. from where the trade emanates.

instance_c uint8_t
Ignore. Not used.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 =Short Sell order.
Can also be combined with other exchange specific order types/attributes outlined below.
Can only be a sell order (bid_or_ask_c = 2).

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 85/370



ASX

Variable

Description

4 = Market Bid order (only entered by ASX Trading Operations)
8 = Price Stabilisation/Green Shoe order

64 = Centre Point order

2048 = Sweep order

4096 = Centre Point Block order.

party

party_t
This is the declared counterparty for the other side of the trade.
Refer to party_t sub structure for more information.

trade_rep_code_n uintl6_t

Ignore. Not used by ASX Trade.
filler_2_s char[2]

Ignore. Used for byte alignment.
match_id match_id_t

Ignore. Not used by ASX Trade.

10.5.4 trading_code_t/user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

10.5.5 give_up_member_t

This structure defines the clearing participant information for the trade.

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1 s

char[1]
Ignore. Used for byte alignment.
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10.5.6 account_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to "AU", indicating the Australian exchange.

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

account_id_s char[10]
The account identifier.
filler_3_s char[3]

Ignore. Used for byte alignment.

10.5.7 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

10.5.8 asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
boq_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c uint8_t
Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values:
0 = No value
1 = Initial trade report
2 = No initial trade report.

filler_1_s char[1]
Ignore. Used for byte alignment.

extended_price_q int64_i
This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.
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10.5.9 cl_trade_asx_api_t (named structure 65)

Variable

Description

party

party_t
This is the declared counterparty for the other side of the trade.
See party_t sub structure above.

settlement_date_s

char([8]
The settlement date for the trade.
Format: YYYYMMDD.

trade_slip_number_i

int32_t

ASX Trade Slip number. Of the format 1OPNNNNNNN:
1-always 1

O - last digit of the Ordinal date

P - Instance number of DC

NNNNNNN - Trade number.

trade_condition_n

uintl6_t

The condition in which a trade was executed. Possible values include:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

ext_t_state_c

uint8_t

Trade report codes. Possible values include:

0 =Ignore, not relevant.

For other values see Trade Report Types in ASX Trade Introduction and Business
Information.

counter_order_capacity_c

char[1]

Dealing capacity of the counter order for crossings.

For crossed trades, this returns the value provided in

capacity_of_participant_s of the opposing order. For noncrossed trades, zero will be
returned.

10.5.10 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU" indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1 s

char[1]
Ignore. Used for byte alignment.
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10.5.11 cl_deal_extended_price_asx_t (named structure 34)

This is not an error; this is the same structure as used in cl_deal_trade_report_asx_t. Used for the purpose of
disseminating trades from Centre Point orders where greater precision is required in the traded price.

Variable

Description

extended_price_qg

int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63™ bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of date_s

char[8]
The date of the reported trade.
Format: YYYYMMDD.

item

cl_deal_extended_price_asx_item_t[3]
There are always three items in the array.
See cl_deal_extended_price_asx_item_t substructure.

10.5.12 cl_deal_extended_price_asx_item_t

Variable Description
corp_action_code_s char(2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

10.5.13 cl_deal_trade_report_asx_t (named structure 26)

Variable

Description

extended_price_qg

int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63™ bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

as_of date_s

char[8]
The date of the reported trade.
Format: YYYYMMDD.

item

cl_deal_trade_report_asx_item_t[3]
There are always three items in the array.
See cl_deal_trade_report_asx_item_t sub structure below.

10.5.14 cl_deal_trade_report_asx_item_t

Variable Description
corp_action_code_s char[2]

Corporate action code. Can be spaces indicating no entry for this item in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.
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10.5.15 cl_combo_series_asx_t (named structure 42)

This structure will appear in the CB15 when the trade involves a TMC and that combination includes a mixture of equity
and derivative type series. It will not be included in the broadcast if the TMC contained only equities, or contained only
derivatives.

Variable Description

new_series new_series_t
Same structure as series_t. It indicates the derivative series that is included in the TMC
trade.

10.5.16 cl_trade_regulatory _asx_t (named structure 35)

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

10.5.17 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Ch t

Variable Description a-r;i\c er ASIC defined content
Position

capacity_of_participant_s char[1] 0 Capacity of participant where:

A = Agency

P = Principal

M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and

transactions where:

Y =True

N =False (default).
execution_venue_s char[4] 2to5 Execution venue.

Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and

transactions.
filler_s char[8] 36to 43 Ignore. Used for byte alignment.

10.5.18 cl_trade_short_asx_t (named structure 36)

Variable Description

trade_short_sell_quantity i int64_t
Quantity of the trade that is short (partial or whole). Only applies to short sell trades.
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11 DQ6 Broker Signatures Query

11.1 Query Function

This query returns a list of users belonging to the own participant and the instrument types/classes in which each user

is permitted to trade.

11.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_broker_t
Partitioned False

Segmented True

Answers DA6

11.3 Answer Properties

Transaction Type DA6

Struct Name

answer_broker_t

11.4 Message Structure

11.4.1 query_broker_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'D’, ‘Q’, 6}.

series

series_t

Zeros act as a wildcard to retrieve information from all markets. Fill in country number and
market code to retrieve users that have access to that particular market. Fill in a complete
instrument type to retrieve information at that respective level.

segment_number_n

uintl6_t

Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field as well which indicates which segment was
returned.

country_id_s char[2]
For ASX Trade this field is always set to "AU", indicating the Australian exchange.
ex_customer_s char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_3 s

char[3]
Ignore. Used for byte alignment.
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11.5 Answer Structure

Series in the answer can specify different levels of the instrument hierarchy. The user can be allowed to trade a number
of instrument types and instrument classes. For an instrument type, the series structure is completed with country_c,
market_c and instrument_group_c. For an instrument class the series structure is completed with country_c, market_c,
instrument_group_c and commodity_n. For each user, the participant ID and all legal instrument types they are
authorised to trade in are returned.

11.5.1 answer_broker_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'D’, ‘A’, 6}.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

country_id_s char[2]
For ASX Trade this field is always set to "AU", indicating the Australian exchange.

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s char[1]
Ignore. Used for byte alignment.

items_n uintl6_t
The number of items held in the array.

item answer_broker_item_t [50]
Specifies all the users at the participant.
See answer_broker_item_t sub structure below.

11.5.2 answer_broker_item_t

Variable Description

user_id_s char[5]
The unique identifier of the user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.

program_trader_c uint8_t
Defines if the user is a Market Maker or not. Possible values include:
1=Yes
2 =No.
BOS5 broadcasts are not sent for quotes (M0O36 and MO37) entered by Market Maker,
unless the quotes trade or are deleted.

cst_id_n uintl6_t
A unique number that identifies the participant, used when subscribing for a broadcast
that uses the instrument dedicated information type.

usr_id_n uintl6_t
Ignore. This identifier is not used in ASX Trade.
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Variable Description

items_n uintl6_t
The number of items held in the array.

item unnamed item struct [100]
Specifies the instrument types and classes in which the user is authorised to trade.
See unnamed item sub structure below.

11.5.3 item struct for answer_broker_item_t

Variable Description

series series_t
Contains the instrument type or class in which the user is allowed to trade.
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12 DQ7 Market

12.1 Query Function

This query is used to retrieve all markets relevant to the user.

12.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_market_t
Partitioned false

Segmented true

Answers DA7

12.3 Answer Properties

Transaction Type DA7

Struct Name answer_market_t

12.4 Message Structure

12.4.1 query_market_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {'D’, ‘Q’, 7}.
series series_t

Acts as a filter for country and market fields only. Use a zero fill to retrieve all markets. Fill
in country number to retrieve all markets for that particular exchange. Fill in country and
market code to retrieve information on that particular market.

segment_number_n uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

12.5 Answer Structure

12.5.1 answer_market_t

The answer received contains a list of markets.

Variable Description

transaction_type transaction_type_t
Contains the following: {'D’, ‘A’, 7}.
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Variable Description

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_market_item_t[100]
See answer_market_item_t sub structure below.

12.5.2 answer_market_item_t

Variable Description

normal_trading_days_n uintl6_t
Acts as a bitmap, whereby each bit corresponds to a day in the week beginning with
Monday being the lowest bit, Tuesday the next, etc. If the bit is set to one, then this
indicates that the market is open for trading on that day.

normal_settl_days_n uintl6_t
Acts as a bitmap, whereby each bit corresponds to a day in the week beginning with
Monday being the lowest bit, Tuesday the next, etc. If the bit is set to one then this
indicates that the market will be running settlement on that day.

normal_clearing_days_n uintl6_t
Ignore. Not used by ASX Trade.

country_c unint8_t
An integer representing the country code.

market_c uint8_t
An integer representing the market code. For an entire list of possible values see

name_s char[32]
A character string containing the name of the market.

mar_id_s char[5]
A string type market identifier.

market_type_c uint8_t
Integer code indicating the type of market. Possible values:
1 = Stock
2 = Fixed Income
3 = Currency
4 = Power/Energy
5 = Commodity

6 = Payment
7 = Index
8 = General.
index_market_c uint8_t
Indicates if the market is an Index market. Possible values:
1=Yes
2 = No.
bic_code_s char[15]
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Variable Description

Ignore. Not used by ASX Trade.

mic_code_s char[8]
Ignore. Not used by ASX Trade.
filler_2_s char[2]

Ignore. Used for byte alignment.
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13 DQ8 Instrument Group

13.1 Query Function

This query is used to get information about instrument groups. For a full list of the current instrument groups refer to

13.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_instrument_group_t
Partitioned False

Segmented True

Answers DA8

13.3 Answer Properties

Transaction Type DA8

Struct Name

answer_instrument_group_t

13.4 Message Structure

13.4.1 query_instrument_group_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'D’, ‘Q’, 8}.

series

series_t

Zeros act as a wildcard. Set all fields to zero to retrieve all instrument groups. Set the
country code to retrieve all instruments relating to that particular exchange. Set the
country and market codes to retrieve instrument group information relating to that
particular market. Fill in a complete instrument type (i.e., country, market and instrument
group codes) to retrieve information on that particular instrument type (if it exists).

segment_number_n

uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
Ignore. Used for byte alignment.

13.5 Answer Structure

The answer contains a list of instrument groups.
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13.5.1 answer_instrument_group_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'D’, ‘A’, 8}.

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.
item answer_instrument_group_item_t[100]

See answer_instrument_group_item_t sub structure below.

13.5.2 answer_instrument_group_item_t

Variable

Description

extended_info_n

uintl6_t
Ignore. Currently not used.

instrument_group_c

uint8_t
A unique binary representation of the instrument group.

name_s

char[32]
A character string containing the name of the instrument group.

ing_id_s

char[3]
A string type identifier of the instrument group.

group_type_c

uint8_t

Defines the type of instrument group. Possible values include:
1 = Option

2 = Forward

3 = Future

4 =FRA

5 = Cash

6 = Payment

7 = Exchange rate

8 = Interest rate swap

9 = REPO

11 = Standard combination
14 = Equity warrant.

tailor_made_c

uint8_t
Defines whether this instrument group is used for TMCs. Possible values:
1=Yes
2 =No.

option_type_s

uint8_t
Specifies the type of option. Possible values:
0 = Not applicable

1=Call
2 =Put.
option_style_s uint8_t
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Variable

Description

Specifies the style of option. Possible values:
0 = Not Applicable

1 = American

2 = European

3 = Asian.

warrant_c

uint8_t
Specifies if the instrument is a warrant. Values include:
1=Yes
2 =No.

average_c

uint8_t
Ignore. Currently not used.

average_period_c

uint8_t
Ignore. Currently not used.

repo_type_c

uint8_t
Ignore. Currently not used.

buy_sell_back_c

uint8_t
Ignore. Currently not used.

synthetic_type_c

uint8_t
Ignore. Currently not used.

non_traded_ref _c

uint8_t
Ignore. Currently not used.

future_styled_c

uint8_t
Specifies if the option is a future styled option. Possible values:
1=Yes
2 =No.

when_issued_c

uint8_t
Ignore. Currently not used.

is_exclusive_opening_sell_c

uint8_t
Ignore. Currently not used.

knock_variant_c

uint8_t
Ignore. Currently not used.

binary_variant_c

uint8_t
Ignore. Currently not used.

option_variant_c

uint8_t
Ignore. Currently not used.

physical_delivery ¢

uint8_t
Ignore. Currently not used.

forward_style_c

uint8_t
Ignore. Currently not used.

swap_style_c uint8_t

Ignore. Currently not used.
maturity_c uint8_t

Ignore. Currently not used.
group_short_name_s char[15]
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Variable Description

Defines a short description of the instrument group.

filler_2_s char[2]
Ignore. Used for byte alignment.
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14 DQ17 Instrument Type

14.1 Query Function

This query is used to retrieve all instrument types for tradable series, including combination types.

14.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_instrument_t
Partitioned False

Segmented True

Answers DA17

14.3 Answer Properties

Transaction Type DA17

Struct Name

answer_ext_instrument_t

14.4 Message Structure

14.4.1 query_instrument_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 17}.

series

series_t

Zeros act as a wildcard to retrieve all instrument types. Fill in country number and market
code to retrieve instrument types related to that particular market. Fill in a complete
instrument type to retrieve information on that particular instrument type.

segment_number_n

uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
Ignore. Used for byte alignment.

14.5 Answer Structure

The answer contains a list of instrument types.

A set of crossing rules can be assigned to a particular instrument type. For a brief discussion of the rules on crossing
refer to Derivative Crossings in ASX Trade Introduction and Business Information.
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14.5.1 answer_ext_instrument_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'D’, ‘A’, 17}.

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_c uint8_t

The number of items held in the array.
filler_1_s char[1]

Ignore. Used for byte alignment.
item answer_ext_instrument_item_t[100]

See answer_ext_instrument_item_t sub structure below.

14.5.2 answer_ext_instrument_item_t

Variable

Description

series

series_t
Uniquely identifies the instrument type by the exchange, market and instrument group
fields in the series_t struct. Other fields in the struct are set to zero.

min_wait_time_i

int32_t

This is the minimum amount of time, specified in seconds, for an order to have existed in
the order book before a cross with book can take place. If the existing order was deleted
so that a two sided crossing could be made then the balance of the order would lose
market priority.

max_wait_time_i

int32_t

Relates to a two-sided crossing and a cross with book in a derivatives market. This is the
time, specified in seconds that a user must wait before proceeding to attempt the crossing
after issuing a quote request; i.e. how long a user must wait regardless if a market is
established or not before they can cross.

max_time_span_i

int32_t

This is the maximum time, specified in seconds, that a user is given after waiting the
required period for responses to the crossing quote request to complete a derivatives
market crossing. Whether a market has been established or not for a crossing order, the
user must report the balance of the crossing within this time frame.

min_hold_time_i

int32_t

This is the minimum time, specified in seconds, that a crossing order must be exposed to
the market. For a two sided crossing, this time has to be lapsed for each side, beginning
with the bid, and then the ask. l.e. this is the least amount of time the user is allowing the
market to match the order.

max_time_illegal_i

int32_t

This is the maximum time, specified in seconds, that a crossing order can be examined to
determine if it was illegal or not. Once this time has lapsed, the crossing order cannot be
challenged.

min_show_vol_u

uint32_t
Minimum visible volume that must be specified for iceberg orders.
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Variable Description

mar_min_time_i int32_t
Ignore. Not used.

mar_max_spread_i int32_t
For priority crossings, a crossing market must exist. This is where the best offer and the
best ask are within a certain price tick spread. This field determines the maximum of this
spread in price ticks.

max_time_cp_priority_i int32_t
Ignore. Not used.
hidden_vol_meth_n uintl6_t

Hidden volume method. Possible values include:
0 = No hidden used

1 =Normal

2 = Additional.

pub_inf_id_n uintl6_t
Specifies how order information is distributed. Possible values include:
1 = Without identity - The BO2 broadcast will be used.
2 = With identity - The BO1 broadcast will be used.
3 = No information (without identity) - Without identity in MQ7 and the BO2 broadcast will
not be generated.
4 = No information (with identity) - Without identity in MQ7 and the BO1 broadcast will
not be generated.

allow_priority_c uint8_t
Ignore. Not used.

directed_trade_information uint8_t

c Specifies how the directed trade broadcast is disseminated. Possible values:
1 = Without counterparty
2 = With counterparty.

public_deal_information_c uint8_t
Specifies how the public trade information is distributed. Possible values include:
0 = No information
1 = Without identity
2 = With identity.

filler_1_s char[1]
Ignore. Used for byte alignment.
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15 DQ18 Non Trading Days Query
15.1 Query Function
This query is used to retrieve information about which days trading and/or settlement are closed. Weekends (normally

Saturdays and Sundays) are not included in the list if they are always closed.

15.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_non_trading_days_t
Partitioned False

Segmented True

Answers DA18

15.3 Answer Properties

Transaction Type DA18

Struct Name answer_non_trading_days_t

15.4 Message Structure

15.4.1 query_non_trading_days_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 18}.

series series_t
Acts as a filter for country and market fields only. Zeros act as a wildcard to retrieve
information from all markets. Fill in country number and market code to retrieve
information on that particular market.

segment_number_n uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

15.5 Answer Structure

15.5.1 answer_non_trading_days_t

Variable Description

transaction_type transaction_type_t
Contains the following: {‘'D’, ‘A’, 18}.
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Variable

Description

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.
item answer_non_trading_days_item_t[100]

See answer_non_trading_days_t sub structure below.

15.5.2 answer_non_trading_days_item_t

Variable Description
country_c unint8_t

An integer representing the country code.
market_c uint8_t

An integer representing the market code. For an entire list of possible values refer to

date_non_trading_s

char[8]
A character string representing the date that is a non-normal trading day. The format of
the string is YYYYMMDD.

closed_for_trading_c

uint8_t
Specifies if the date is closed for trading. Possible values include:
1=Yes
2 =No.

closed_for_settlement_c

uint8_t
Specifies if the date is closed for settlement. Possible values include:
1=Yes
2 =No.

closed_for_clearing_c

uint8_t
Specifies if the date is closed for clearing. Possible values include:
1=Yes
2 =No.

filler_3_s

char[3]
Ignore. Used for byte alignment.
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16 DQ24 Exchange

16.1 Query Function

This query provides information on all exchanges in the system. It is currently not available for users. For ASX Trade,
there is only one exchange set up in the system, that being ASX with a numerical code of 15. Users can consider this
value as constant. The information for this query is left here for future reference.

16.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_exchange_dqg24_t
Partitioned False

Segmented True

Answers DA24

16.3 Answer Properties

Transaction Type DA24

Struct Name answer_exchange_da24_t

16.4 Message Structure

16.4.1 query_exchange_dq24 t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 24}.

series series_t
Must be zeros.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

16.5 Answer Structure

16.5.1 answer_exchange_da24_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘'D’, ‘A’, 24}.
segment_number_n uintl6_t
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Variable Description
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_exchange_da24_item_t[100]

See answer_exchange_da24_item_t sub structure below.

16.5.2 answer_exchange_da24_item_t

Variable

Description

country_c

unint8_t
Country/exchange identity.
Always 15 for ASX.

opra_indicator_c

char[1]
The character by which the Options Price Reporting Authority (OPRA) identifies an
exchange.

name_s char[32]
The full ASCII representation of the exchange name.
exchange_short_s char[4]
Short name for exchange.
country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.
tz_exchange_s char[40]

The time zone environment variable for the exchange (POSIX standard).
E.g. MET-1MET_DST-2,M3.5.0/2,M10.5.0/3.

master_clh_id_s char[12]

The master clearing house for the exchange.
country_s char[2]

The country ID where the exchange is located.
date_implementation_s char[8]

Implementation date.
Format: YYYYMMDD.

filler_2_s

char[2]
Ignore. Used for byte alignment.
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17 DQ28 Central Group

17.1 Query Function

ASX

The purpose of this transaction is to retrieve centrally defined groups. A group contains a list of series that are grouped
together. These groups may indicate an alternative grouping of series that is outside the formal instrument structure.
These groups are for display purposes only and have no impact on system operation.

17.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_central_group_t
Partitioned false

Segmented true

Answers DA28

17.3 Answer Properties

Transaction Type DA28

Struct Name

answer_central_group_t

17.4 Message Structure

17.4.1 query_central_group_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 28}.

series

series_t

Acts as a filter for country and market fields to query for a particular market. Country,
market and instrument group fields filter on an instrument type. Zeros act as a wildcard to
retrieve information from all markets.

segment_number_n

uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
Ignore. Used for byte alignment.

17.5 Answer Structure

The answer received contains a list of series and the central group to which each series is connected.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 108/370



ASX

17.5.1 answer_central_group_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘'D’, ‘A’, 28}.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

Item answer_central_group_item_t[1000]
List of the group name and the series in that group.
See answer_central_group_item_t sub structure below.

17.5.2 answer_central_group_item_t

Variable Description
central_group_s char[12]
The ASCII representation of a centrally defined group.
leg_number_n uintl6_t
The leg number of the central group leg.
sort_type_c uint8_t
Not applicable, ignore.
filler_1_s char[1]

Ignore. Used for byte alignment.

long_ins_id_s char[32]
Instrument series information that is attached to this group.
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18 DQ29 Session State Query

18.1 Query Function

This query retrieves the definition of each session state.

Note:
® To retrieve the session state of a particular item, use UQ15 or listen for the Bl41 or BI741 broadcasts.

For more information regarding trading session states and instrument session states refer to ASX Trade Introduction

and Business Information.

18.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Came query_trading_state_t
Segmented true

Partitioned false

Answers DA29

18.3 Answer Properties

Transaction Type DA29

Struct Name

answer_trading_state_t

18.4 Message Structure

18.4.1 query_trading_state_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 29}.

Series series_t
Set to zeros.
segment_number_n uintl6_t

Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
Ignore. Used for byte alignment.

18.5 Answer Structure

18.5.1 answer_trading_state_t

Variable

Description

transaction_type

transaction_type_t
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Variable Description
Contains the following: {‘'D’, ‘A’, 29}.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.
item answer_trading_state_item_t[100]

See answer_trading_state_item_t sub structure below.

18.5.2 answer_trading_state_item_t

Variable Description
state_name_c char[20]

A string indicating the name of the session state, e.g. “CLOSE”.
state_number_n uintl6_t

A unique numeric identifier allocated to the session state.
iss_def_warning_interval_n uintl16_t

The interval in seconds between warnings issued. Each session state transition has the
ability to issue one or more warnings before it is activated. If the number of warnings is
greater than zero (see the iss_def_num_of_warnings_n field below) then this time
between warnings will be used.

iss_def num_of_warnings_n

uintl6_t
The number of warnings that are issued before the session state transition is activated.
The interval between warnings is given in the iss_def_warning_interval_n field above.

state_type_number_n

uint8_t
Ignore. Not used in ASX Trade.

continues_matching_c

uint8_t
Indicates if orders are automatically matched during this session state. Includes:
1=Yes
2 =No.

trading_end_c

uint8_t
Indicates if this state is the end of the trading day. Includes:
1=Yes
2 =No.

price_quotation_required_c

uint8_t
Ignore. Not used.

market_orders_allowed_c

uint8_t
Ignore. Not used.

fill_or_kill_allowed_c

uint8_t
Indicates if fill or kill orders are allowed during this trading state. Includes:
1=Yes
2 =No.

fill_and_kill_allowed_c

uint8_t
Indicates if fill and kill orders are allowed during this session state. Includes:
1=Yes
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Variable Description

2 = No.

edited_ob_changes_avail_c uint8_t
Indicates if price information broadcasts are disseminated during this session state.
Includes:
1=Yes
2 =No.

ob_changes_avail_c uint8_t
Indicates if order book changes are disseminated during this session state. Includes:
1=Yes
2 =No.

external_full_depth_c uint8_t
Ignore. Not used.

internal_full_depth_c uint8_t
Ignore. Not used.

end_of_clearing_day_c uint8_t
Ignore. Not used.

odd_lot_allwd_c uint8_t
Ignore. Not used.

action_odd_lot_c uint8_t
Ignore. Not used.

state_priority_c uint8_t
The priority of the session state. A value between one and 255. A higher number indicates
a higher priority. Used to calculate which session state takes priority when there is more
than one state applicable for an instrument series or underlying.

filler_2_s char[2]
Ignore. Used for byte alignment.
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19 DQ30 User Type Information Query

19.1 Query Function

This query provides information on the user’s user type, legal transactions and broadcasts.

19.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_user_type_info_t
Segmented true

Partitioned false

Answers DA30

19.3 Answer Properties

Transaction Type DA30
Struct Name answer_user_type_info_t
Segmented true

19.4 Message Structure

19.4.1 query_user_type_info_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 30}.

series series_t
Must be zeros.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

19.5 Answer Structure

The answer received contains information about the user’s user type, including a list of the user’s legal transactions and
broadcasts.

19.5.1 answer_user_type_info_t

Variable Description

transaction_type transaction_type_t
Contains the following: {'D’, ‘A’, 30}.
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Variable

Description

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n

uintl6_t
The number of items held in the array.

ust_id_s

char[5]
The name of the user type.

ext_or_int_c

uint8_t

If the user type is external or internal. Possible values include:
1 = External

2 = Internal.

is_trader_c

uint8_t

Indicates if the user is a trader or not. Possible values include:
1 =Trader

2 = Not a trader.

program_trader_c

uint8_t

Defines if the user is a Market Maker or not. Possible values include:

1 = Yes (users will only receive BO5 broadcasts for quote transactions (MO37 and MO36)
when the quotes are traded or deleted).

2 =No.

trader_authorization_c

uint8_t

Authorisation of the user. Possible values include:

1 = Allowed to delete and amend orders from other users in the same participant

2 = Not allowed to delete and amend orders from other users in the same participant.

filler_3_s char[3]
Ignore. Used for byte alignment.
item answer_user_type_info_item_t[100]

List of transactions and broadcasts.
See answer_user_type_info_item_t sub structure below.

19.5.2 answer_user_type_info_item_t

Variable

Description

transaction_type

transaction_type_t
Contains the message identifier of the transactions and broadcasts.

trans_or_bdx_c

uint8_t

Indicates if the message is a transaction or a broadcast. Possible values include:
1 = Transaction

2 = Broadcast.

filler_3_s

char([3]
Ignore. Used for byte alignment.
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20 DQ33 Currency Query

20.1 Query Function

This query provides information on currencies in the system.

20.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_currency_t
Segmented True

Partitioned False

Answers DA33

20.3 Answer Properties

Transaction Type DA33

Struct Name

answer_currency_t

Segmented True
20.4 Message Structure

20.4.1 query_currency_t

Variable Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 33}.

series series_t
Must be zeros.
segment_number_n uintl6_t

Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
Ignore. Used for byte alignment.

20.5 Answer Structure

The answer received contains the currencies in the system.

20.5.1 answer_currency_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'D’, ‘A’, 33}.

segment_number_n

uintl6_t
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Variable Description
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_currency_item_t[100]

List of currencies.
See answer_currency_item_t sub structure below.

20.5.2 answer_currency_item_t

Variable

Description

sec_rel_primary_n

uintl6_t
Relation between the primary and the secondary unit. For example, if the primary unit is
dollar and the secondary unit is cent, then the relation will be 100.

third_rel_primary_n

uintl6_t
Relation between the primary and the tertiary unit.

base_cur_s

char[3]

Defines the trading currency.

This field relates to base_cur_s in ns_underlying_ basic_t struct retrieved in the DA120
response when the price_unit_c = 1 (i.e. Price).

pri_unit_s

char[15]
Primary unit for the currency, e.g. dollar.

sec_unit_s

char[15]
Secondary unit for the currency, e.g. cent.

third_unit_s

char[15]
Tertiary unit for the currency.

pri_not_s

char([5]
Primary notation for the currency.
Current practice for this field is to set it to the base_cur_s value.

sec_not_s

charl[5]
Secondary notation for the currency.
Current practice for this field is to set it to the sec_unit_s value.

third_not_s

char([5]
Third notation for the currency.

acc_as_pay_c

uint8_t

Accepted as payment. Possible values include:

1=Yes

2 =No.

Current practice is to set this field to two for all values as ASX Trade is a trading system
only and does not include clearing.

currency_format_c uint8_t
Ignore. Currently not used.
filler_3_s char([3]

Ignore. Used for byte alignment.
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21 DQ45 Trade Report Types Query

21.1 Query Function

This query is used to fetch all trade report definitions.

21.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_trade_report_types_t
Segmented True

Partitioned False

Answers DA45

21.3 Answer Properties

Transaction Type DA45

Struct Name answer_trade_report_types_t

21.4 Message Structure

21.4.1 query_trade_report_types_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘'D’, ‘Q’, 45}.
series series_t

Set to zeros.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

21.5 Answer Structure
The answer received contains information about trade report types.

A trade report class can be assigned to an instrument class. This indicates which trade report types are valid for that
class and any series belonging to the class. See DQ122 Delta Instrument Class.

21.5.1 answer_trade_report_types_t

Variable Description

transaction_type transaction_type_t
Contains the following: {‘'D’, ‘A’, 45}.
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Variable

Description

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.
item answer_trade_report_types_item_t[200]

A list of the trade report classes and the trade report types within the class.
See answer_trade_report_types_item_t sub structure below.

21.5.2 answer_trade_report_types_item_t

Variable Description
initial_trr_min_value_u int64_t
The required minimum order value for initial trade reports.
trc_id_s char[10]
The ID string for a trade report class. The trade report class contains a list of trade report
types.
trr_id_s char[4]
The ID string for a trade report type.
condition_s char[32]
The description of the trade report type.
authorized_c uin8t_t

Is the user authorised for this trade report type. Possible values include:
1=Yes
2 =No.

ext_t_state_c

uint8_t

Trade report code.

Refer to Trade Report Types in ASX Trade Introduction and Business Information for more
information.

allow_interbank_c

uint8_t
The trade report type is allowed to report between different participants. Possible values
include:
1=Yes
2 =No.

allow_within_participant_c

uint8_t

The trade report type is allowed to report within the same participant (i.e. a crossing).
Possible values include:

1=Yes

2 =No.

cbo_trade_report_c

uint8_t
Describes if the Trade Report Type is used to do a combo trade report. Possible values
include:
1=Yes
2 =No.
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Variable

Description

allow_non_std_settlement_
c

uint8_t
Allow a non-standard settlement date in the trade report. Possible values include:
1=Yes
2 =No.

time_of_agree_req_c

uint8_t

Specifies how time of agreement is specified and validated in the trade report. Possible
values include:

0 = Not required

1 = Required on first reported side

2 = Required on both sides - not matched

3 = Required on both sides - must match.

Always set to 3 on ASX Trade.

time_of_agree_gran_c

uint8_t

Specifies if the time of agreement contains only a date or both date and time. Possible
values include:

0 = Not applicable

1 =Date

2 = Date and time.

Always set to 1 on ASX Trade.

filler_2_s

char[2]
Ignore. Used for byte alignment.
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22 DQ46 Deal Source Query

22.1 Query Function

This query is used to retrieve all available deal sources. The deal source refers to where a trade is created.

22.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_deal_source_t
Segmented True

Partitioned False

Answers DA46

22.3 Answer Properties

Transaction Type DA46
Struct Name answer_deal_source_t
Segmented True

22.4 Message Structure

22.4.1 query_deal_source_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘'D’, ‘Q’, 46}.
series series_t

Set to zeros.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

22.5 Answer Structure

The answer received contains a list of all available deal sources. Each response is prefaced with the transaction type
(DA46).

22.5.1 answer_deal_source_t

Variable Description

transaction_type transaction_type_t
Contains the following: {‘'D’, ‘A’, 46}.
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Variable

Description

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.
item answer_deal_source_item_t[100]

See answer_deal_source_item_t sub structure below.

22.5.2 answer_deal_source_item_t

Variable

Description

ds_attribute_q

int64_t

Defines the attribute of the deal source. Different behaviours may be controlled by the
attribute. This field is a bitmap. Possible values include:

0 = Unassigned

bit 1 = Trade report

bit 2 = Bulletin board

bit 3 = Excluded from trade statistics

bit 4 = Outside exchange

bit 5 = Filtered public trade broadcast

bit 6 = Centre Point match.

deal_source_n uintl6_t

Unique identifier for this deal source.
desc_long_s char[128]

A textual description for the deal source. May contain blanks.
desc_abbreviated_s char[32]

An abbreviated textual description for the deal source. May contain blanks.
filler_2_s char[2]

Ignore. Used for byte alignment.
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23 DQ53 Corporate Action Query
23.1 Query Function
This query returns all active corporate action codes that exist for a linked underlying, an underlying, an instrument class

or an instrument series.

23.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_corp_action_t
Segmented True

Partitioned False

Answers DA53

23.3 Answer Properties

Transaction Type DA53

Struct Name answer_corp_action_da53_t

23.4 Message Structure

23.4.1 query_corp_action_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘'D’, ‘Q’, 53}.
series series_t

Defines for which corporate action codes the query is searching.

Set to zeros for information for instruments from all markets.

Fill in country_c and market_c to retrieve information for instruments belonging to that
market.

Fill in country_c, market_c and instrument_group_c to retrieve information for all
instruments belonging to that instrument type.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

23.5 Answer Structure

The answer received contains a list of linked underlyings, underlyings, instrument classes or instrument series and their
associated corporate action code(s). The corp_level_action_c field in the answer indicates on which level the code is
assigned.
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Each linked underlying, underlying, instrument class or instrument series could have several entries in the answer,
depending on how many codes it has assigned.

An instrument series always inherits all codes assigned on a higher level (linked underlying, underlying or instrument
class). This means that for one instrument series the same code can be assigned several times.

23.5.1 answer_corp_action_da53

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘D’, ‘A’, 53}.

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.
item answer_corp_action_da53_item_t[1000]

See answer_corp_action_da53_item_t sub structure below.

23.5.2 answer_corp_action_da53_item_t

Variable

Description

series

series_t

This is filled in with different information depending on the level the corporate action code
is assigned to:

Linked Underlying level

Only a value in commodity_n is filled in, the rest of the fields are zero. All underlyings
connected to this linked underlying are affected. The linked underlying is distributed in the
answer of DQ120, Query Underlying. Refer to DQ120 for more information.

Underlying level

Only a value in commodity_n is filled in, the rest of the fields are zero.

Instrument Class level

A value in country_c, market_c, instrument_group_c and commodity_n.

Instrument Series level

A complete series definition.

corp_action_code_s char[2]
Corporate Action Code.
corp_action_type_c uint8_t

Indicates if the code is a corporate action or a notification code. Possible values include:
1 = Basis of Quotation
2 = Status Note.

corp_action_status_c

uint8_t

It is possible to disable a corporate action or notification code during the day. However this
response will only return “Enabled” corporate actions. Therefore this field will always
return one.

corp_action_level_c

uint8_t
The instrument level to which the corporate action code has been assigned. Possible
values include:
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Variable Description

1 = Underlying

2 = Linked Underlying
3 = Instrument Class
4 = Instrument Series.

filler_3_s char[3]
Ignore. Used for byte alignment.
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24 DQ55 Clearing Participants Query

24.1 Query Function
This query is used to receive the list of valid clearing participants for a participant.

Valid clearing participants must be used in order and trade transactions to indicate through which clearer or cost centre
the transaction is to be processed. In the order and trade transactions the clearing ID is entered into the ex_customer_s
field in the give_up_member_t structure.

Note:
® The clearing_customer_s field in the answer is of type char[12] whereas the ex_customer_s field in the
give_up_member_t structure is only char[5].

ASX Trade will only use a single character clearing ID, so this should be placed in the left most character of the
ex_customer_s field. The rest of the field must be space padded.

24.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_cl_participant_t
Segmented True

Partitioned False

Answers DA55

24.3 Answer Properties

Transaction Type DA55

Struct Name answer_cl_participant_t

24.4 Message Structure

24.4.1 query_cl_participant_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘'D’, ‘Q’, 55}.
series series_t

Set to zeros.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.
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24.5 Answer Structure

24.5.1 answer_cl_participant_t

Variable Description

transaction_type transaction_type_t
Contains the following: {‘D’, ‘A’, 55}.

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_cl_participant_item_t[200]
List of valid clearing IDs for the participant.
See answer_cl_participant_item_t sub structure below.

24.5.2 answer_cl_participant_item_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

clearing_customer_s char[12]
Clearing participant identifier. The value found in this field is to be used in the
give_up_member_t struct, in the ex_customer_s field. Users will note that the two fields
are of different length — this one being 12 char and the ex_customer_s field being five
char. However, the value itself will typically be a single digit number. The single digit needs
to be used in the ex_customer_s field and the rest of the field space padded.

name_s char[32]
Description of the clearing identity.

default_customer_c uint8_t
Indicates that this is the default clearing participant for the participant.
1=Yes
2 =No.
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25 DQ56 Special Liability Query

25.1 Query Function
This query is used to retrieve all the special liability limits for a user.

Special liability limits can be set for each market by ASX Trading Operations on the advice from the participant
compliance officer. Once set, users will not be permitted to enter orders that exceed the value specified by the special
liability.

25.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_special_liability_t
Segmented True

Partitioned False

Answers DA56

25.3 Answer Properties

Transaction Type DA56

Struct Name answer_special_liability_t

25.4 Message Structure

25.4.1 query_special_liability_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘'D’, ‘Q’, 56}.
series series_t

Must be zeros.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

25.5 Answer Structure

The answer received contains a list of markets and their limits connected to the user.

25.5.1 answer_special_liability t

Variable Description

transaction_type transaction_type_t
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Variable Description
Contains the following: {'D’, ‘A’, 56}.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n

uintl6_t
The number of items held in the array.

trading_code

trading_code_t
See trading_code_t sub structure below.

item

answer_special_liability_item_t[200]
List of valid clearing IDs for the participant.
See answer_special_liability_item_t sub structure below.

25.5.2 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

25.5.3 answer_special_liability_item_t

If no item is returned for a particular market then the user can assume unlimited liability has been given for that

market.
Variable Description
spec_liab_limit_i int32_t
Special liability limit for each market. Zero means unlimited.
country _c uint8_t
Country and exchange identity.
Always 15 for ASX.
market_c uint8_t
An integer representing the market code. For valid market codes see
filler_2_s char[2]

Ignore. Used for byte alignment.
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26 DQ57 Member Obligation Query

26.1 Query Function

This query is used to receive a list of participants the user has the rights to receive trading participant specific
information on behalf of. This is used by BSPs to query who they are permissioned to received dedicated order and

trade information from.

The information returned in the cst_id_n_i field can be used when subscribing for the BO5 broadcast for a particular

participant.

26.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_member_obligation_t
Segmented True

Partitioned False

Answers DA57

26.3 Answer Properties

Transaction Type DA57

Struct Name

answer_member_obligation_da57_t

26.4 Message Structure

26.4.1 query_member_obligation_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 57}.

series series_t
Must be zeros.
segment_number_n uintl6_t

Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
Ignore. Used for byte alignment.

26.5 Answer Structure

26.5.1 answer_member_obligation_da57_t

Variable

Description

transaction_type

transaction_type_t
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Variable Description
Contains the following: {‘'D’, ‘A’, 57}.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_member_obligation_da57_item_t[500]
See answer_member_obligation_da57_item_t sub structure below.

26.5.2 answer_member_obligation_da57_item_t

Variable Description
series series_t

The market to which the obligation relates.
cst_id_n_i uintl6_t

A unique number that identifies the participant, used when subscribing for directed
broadcast information.

country_id_s char(2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

right_type_c uint8_t
The rights for the participant. Possible values include:
0 = No rights
1 = The user doing the query is able to act on behalf of the member indicated in the
cst_id_n_ifield.

filler_2_s char[2]
Ignore. Used for byte alignment.
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27 DQ87 Market Maker Protection Query
27.1 Query Function
This query is used to provide information of the market maker protection parameters defined for the participant and

underlying. It’s only applicable to market maker users.

27.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_mm_protection
Segmented True

Partitioned False

Answers DAS87

27.3 Answer Properties

Transaction Type DA87

Struct Name answer_mm_protection

27.4 Message Structure

27.4.1 query_mm_protection

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘'D’, ‘Q’, 87}.
series series_t

Must be zeros.

segment_number_n uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

27.5 Answer Structure

27.5.1 answer_mm_protection

Variable Description
transaction_type transaction_type_t

Contains the following: {‘'D’, ‘A’, 87}.
segment_number_n uintl6_t
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Variable Description
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_mm_protection_t[500]

See answer_mm_protection_t sub structure below.

27.5.2 answer_mm_protection_item_t

Variable

Description

quantity_protection_q

Int64_t

Specifies the limit of the total traded contracts per underlying within the exposure time
interval when market maker protection is triggered.

When this value is reached or exceeded the system automatically removes the quotes for
the instruments connected to the underlying. A value of 0 means that no quantity
protection exists.

delta_protection_q

Int64_t

When changing quantities there are two options: delta and absolute. Delta changes amend
the quantity/total volume of an order by the given amount, positive to increase the
quantity, negative to reduce the quantity. Absolute changes means that the quantity/total
volume should be set to the value in the quantity/total volume field.

exposure_time_interval_i

Int32_t
Specifies the rolling time interval in milliseconds used in quantity/delta protection
calculations.

frozen_time_i

Int32_t
Specifies the time interval in milliseconds when quotes are rejected after Market Maker
protection has been triggered.

Commodity_n

Uintl6_t
Underlying definitions are defined by each exchange. Commodity Code is a part of the
Series definition.

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3 digit number whereas information vendors have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

includes_futures_c Uint8_t
Indicates if the market is an index market or not. Possible values:
1=Yes
2=No

filler_2_s char[2]

Ignore. Used for byte alignment.
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28 DQ120 Delta Underlying Query

28.1 Query Function

This query is used to retrieve information about a new underlying or an underlying that has changed. To reduce
network load and improve application data initialisation times, this query uses the delta query technique that allows
users to retrieve only those changes since they last received underlying data, rather than always requesting all the
underlyings in the system. This technique is fully explained in Delta Queries in ASX Trade Introduction and Business

Information.

28.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_delta_t
Segmented True

Partitioned False

Answers DA120

28.3 Answer Properties

Transaction Type DA120

Struct Name

This is a Variable Information Answer (VIA). The first structure is the header indicating that
itis a DA120, how many items it has, their total size and the segment number. This is
followed by a series of item structures, each with their own sub header. The application is
required to check the item’s sub header in order to know what type of item follows it.
Unknown structures should simply be ignored.

28.4 Related Messages

Related messages include:

e Related queries - DQ122, DQ124, DQ126
o Related broadcasts - BU120, BU122, BU124, BU126.

28.5 Message Structure

28.5.1 query_delta_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'D’, ‘Q’, 120}.

series series_t
Set to zero.
segment_number_n uintl6_t

Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.
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Variable Description
filler_2_s char[2]

Ignore. Used for byte alignment.
download_ref_number_g int64_t

Reference number to use in delta queries and answers.

Each time a change is made to an underlying in ASX Trade, this number is incremented. It
can then be used to retrieve all changes to underlyings since a particular reference point.
To receive the delta, increment the latest received number from the answer of this query
or the latest broadcast related to the query. To enforce a full answer use -1 in this field.

full_answer_timestamp

time_spec_t

Set this structure to the timestamp of the last full answer received. To enforce a full
answer set to zero.

See time_spec_t sub structure below.

28.5.2 time_spec_t
Variable Description
tv_sec uint32_t
Elapsed time in seconds since 1970-01-01 00:00:00 UTC.
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

28.6 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

answer_segment_hdr_t
one of:

— item_hdr_t

— sub_item_hdr_t

— ns_delta_header_t (named structure 37001)

one or more sequences of:

— item_hdr_t

- one or more sequences of:

sub_item_hdr_t
a choice either of:

ns_remove_t (named structure 37002)
or a set of the following:

ns_underlying_basic_t (named structure 37201)
ns_fixed_income_t (named structure 37202)
ns_coupon_dates_t (named structure 37203).
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28.6.1 answer_segment_hdr_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'D’, ‘A’, 120}.

items_n uintl6_t

The number of top level items following this header.
size_n uintl6_t

The total size of the message, including this header.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

filler_2_s

char[2]
Ignore. Used for byte alignment.

28.6.2 item_hdr_t

Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The total size of the following sub-items, including this header.

28.6.3 sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

28.6.4 ns_delta_header_t (named struct number 37001)

Variable

Description

download_ref_number_q

int64_t
Reference number to use in delta queries and answers.
This number is always increasing, but may contain gaps.

full_answer_timestamp time_spec_t
See time_spec_t sub structure above.
full_answer_c uint8_t

Indicates if a full answer has been enforced in the delta query. Possible values include:
1=Yes
2 =No.

filler_3_s

char([3]
Ignore. Used for byte alignment.
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28.6.5 ns_remove_t (named structure 37002)

This indicates that the underlying has been removed. Only this structure will be sent if the underlying has been

removed.

Note:
® Users are required to store in their Ol applications a copy of the underlyings that concern them. A remove
structure could appear for an item that is unknown to them. Users need to cater for this situation.

Variable

Description

series

series_t
Contains the underlying that has been removed.

28.6.6 ns_underlying_basic_t (named structure 37201)

Variable

Description

commodity_n

uintl6_t

The code for this underlying. This is the value that is used in the series_t struct. Users need
to be aware that after delisting an underlying, the code can be reused again after seven
years.

linked_commaodity_n

uintle_t

If an underlying is linked to another, the commodity code of the real underlying is placed in
this field. A value of zero means that this underlying is not linked to any other.

There is no guarantee when retrieving a full answer that an underlying will be received by
the user before any others that are linked to it through this field.

Any linked underlyings that do not have an associated instrument class will not be
disseminated.

state_number_n

uintl6_t

The binary representation of the trading state. Available values can be retrieved through
the Trading State Query. Refer to DQ29 Trading State for more information.

This field may only be used when a new underlying is introduced. ASX Trading Operations
have the ability to set its instrument session state at this point.

dec_in_price_n uintl6_t
The decimals in the underlying price received from external sources.
com_id_s char[6]
The ASCII representation of the underlying.
isin_code_s char[12]
A code which uniquely identifies a specific securities issue. The International Securities
Identification Number (ISIN) shall consist of:
A prefix, which is the alpha-2 country code
The basic number, which is nine characters
A check digit.
For more information about ISIN code, see the international standard ISO 3166.
name_s char[32]
The ASCII description of the underlying.
base_cur_s char([3]
Type of currency if price_unit_c =1 (i.e. Price).
deliverable_c uint8_t

Defines if a series can be delivered or not (cash settlement).
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Variable

Description

1=Yes

2 =No.

A special case exists for warrants on this field. Users will be required to obtain the
deliverable information from the Warrant Product Disclosure Statement and/or the ASX
Signal E.

underlying_type_c

uint8_t

The type of underlying. Possible values include:
1 = Stock

2 = Currency

3 = Interest Rate

4 = Energy

5 = Soft and Agricultures

6 = Metal

7 = Stock Index

8 = Currency Index

9 = Interest Rate Index

10 = Energy Index

11 = Soft and Agricultures Index
12 = Metal Index.

price_unit_c

uint8_t

The price unit for the underlying. Possible values include:
1 = Price

2 =Yield

3 =Points

4 =Yield Difference

5 =IMM Index

6 = Basis Points

7 = Inverted Yield

8 = Percentage of Nominal
9 = Dirty Price.

underlying_status_c

uint8_t

Possible values include:

1 = Active

2 = Delisted.

It is possible for the DA120 to return delisted underlyings. The current ASX Trading
Operations procedure is to leave underlyings in a delisted state for a period of time before
manually deleting them.

underlying_issuer_s char[6]
The issuer of the underlying. This is typically used for warrants.
sector_code_s char[4]
Ignore. Currently not used.
virtual_c uint8_t
Ignore. Currently not used.
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.

ext_provider_c

char[1]
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Variable

Description

External Price feed provider.
N = NMF

S = Six

O =Six OMX

F = Direct Feed

R = Direct Feed OPRA

T = Transaction

L=LMIL

E = Reuter SSL.
external_id_s char[40]

External price feed identity.
cur_unit_c uint8_t

Specifies the currency unit for underlying prices:

1 =Primary Unit

2 = Secondary Unit

3 = Tertiary Unit.

ASX Trade allows each currency up to three units of measurement. E.g., Australian dollars
has a primary unit of “dollar”, a secondary unit of “cent”, and no tertiary unit.

db_operation_c

uint8_t

Operation that ASX Trade has carried out on this particular item.

Note: Users are required to store in their Ol applications a copy of the underlyings that
concern them. An insert could appear for an item that they have already recorded or an
update could appear for an item that they have yet to record. These situations need to be
catered for by the participant. As mentioned previously, a remove will be indicated by the
named structure ns_remove_t (named structure 37002).

Possible values include:

1 =Insert
2 = Update.
filler_3_s char[3]
Ignore. Used for byte alignment.
28.6.7 ns_fixed_income_t (named struct number 37202)
Variable Description
nominal_value_q int64_t
Contains the nominal value (if any) of the underlying security.
coupon_interest_i uint32_t

Contains the coupon interest for the underlying. Only applicable for interest related
instruments.

dec_in_nominal_n uintl6_t
Contains the implied decimals for the nominal_value_q field.
coupon_settlement_days_n uintl6_t
Number of settlement days at coupon.
coupon_frequency_n uintl6_t
Number of coupons per year.
rate_determ_days_n uintl6_t
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Variable Description

Specifies number of rate determination days.

date_release_s char[8]
Contains the issue date of the underlying if it has a limited lifetime. Normally only
applicable for bonds.
Format: YYYYMMDD.

date_termination_s char[8]
Contains the maturity date of the underlying if it has a limited lifetime. Normally only
applicable to bonds.
Format: YYYYMMDD.

date_dated_s char[8]
Contains the date of the underlying from when the coupon interest is calculated.
Format: YYYYMMDD.

date_proceed_s char[8]
Proceed date for fixed income underlying, YYYYMMDD.
If the last payment falls on a non-business day, the payment and the maturity is pushed
forward to the next business day, the
so-called Proceeds Date.

fixed_income_type_c uint8_t
Type of fixed income security. Possible values:
0 = Not Applicable
1 =Bill
2 =Bon
3 =Index Linked Bonds
4 = Bond Floating
5 = Lottery Bond
6 = Convertible Bond
7 = Structured Bond
8 = Fixing
9 = Credit Certificates.

day_calc_rule_c uint8_t
Day Calculation Rule. Possible values:
1=ACTACT
2 = ACTAFB
3 =EU30360
4 =US30360
5=ACT365
6 = ACT360.
filler_2_s char[2]

Ignore. Used for byte alignment.

28.6.8 ns_coupon_dates_t —named struct number 37203

Variable Description

date_coupdiv_s char[8]
Coupon date for bond underlying or dividend date for stock underlying.
Format: YYYYMMDD.
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Variable Description

date_booksclose_s char[8]

Books close date for bond underlying. This is the date before the coupon date on which
the owner must be registered to receive the coupon payment.
Format: YYYYMMDD.

dividend_i uint32_t
The dividend for the stock.
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29 DQ122 Delta Instrument Class Query

29.1 Query Function

This query is used to retrieve information about instrument classes.

To reduce network load and improve application data initialisation times, this query uses the delta query technique that
allows users to retrieve only those changes since they last received class data, rather than always requesting all the
classes in the system. This technique is fully explained in Delta Queries in ASX Trade Introduction and Business

Information.

Users should note that a full answer will return only those classes denoted as traded (traded_c field set to one). A delta
response however will return any changes to instrument classes, which includes ones that are no longer traded.

29.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_delta_t
Segmented True

Partitioned False

Answers DA122

29.3 Answer Properties

Transaction Type DA122

Struct Name

The message complies with the VIM concept and has no topmost struct. The first structure
is the header indicating that it is a DA122, how many items it has, their total size and the
segment number. This is followed by a series of item structures, each with their own sub-
header. The application is required to check the item’s sub-header in order to know what
type of item follows it. Unknown structures should simply be ignored.

29.4 Related Messages

Related messages include:

e Related queries - DQ120, DQ124, DQ126
o Related broadcasts - BU120, BU122, BU124, BU126.

29.5 Message Structure

29.5.1 query_delta_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 122}.

series

series_t
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Variable

Description

Acts as a filter for country and market fields only. Zeros act as a wildcard to retrieve
information from all markets. Fill in country number and market code to retrieve
information on that particular market.

segment_number_n

uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.
download_ref_number_q  int64_t

Reference number to use in delta queries and answers.

Each time a change is made to a class in ASX Trade this number is incremented. It can then
be used to retrieve all changes to classes since a particular reference point.

To receive the delta, increment the latest received number from the answer of this query
or the latest broadcast related to the query. To enforce a full answer use -1 in this field.

full_answer_timestamp

time_spec_t

Set this structure to the timestamp of the last full answer received. To enforce a full
answer set to zero.

See time_spec_t sub structure below.

29.5.2 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since 1970-01-01 00:00:00 UTC.
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

29.6 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_segment_hdr_t

s oneof:
—  item_hdr_t:

- sub_item_hdr_t

e ns_delta_header_t (named structure 37001)

° one or more sequences of:

— item_hdr_t

- one or more sequences of:

- sub_item_hdr_t
- a choice either of:

e ns_remove_t (named structure 37002)

- or a set of the following:
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e ns_inst_class_basic_t (named structure 37101)
e ns_price_tick_t (named structure 37102)

e ns_block_size_t (named structure 37103)

e ns_calc_rule_t (named structure 37104)

e ns_crossing_rule_t (named structure 37106)

e ns_inst_class_extl_t (named structure 37107).

29.6.1 answer_segment_hdr_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {'D’, ‘A’, 122}.

items_n uintl6_t

The number of top level items following this header.
size_n uintl6_t

The size of the message, including this header.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

filler_2_s

char[2]
Ignore. Used for byte alignment.

29.6.2 item_hdr_t

Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The total size of the following sub-items, including this header.

29.6.3 sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

29.6.4 ns_delta_header_t (named structure 37001)

Variable

Description

download_ref_number_q

int64_t
Reference number to use in delta queries and answers.
This number is always increasing, but may contain gaps.

full_answer_timestamp time_spec_t
See time_spec_t sub structure above.
full_answer_c uint8_t
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Variable Description
A full answer is enforced in the delta query. Possible values include:
1=Yes
2 =No.

filler_3_s char[3]

Ignore. Used for byte alignment.

29.6.5 ns_remove_t (named structure 37002)

This indicates that the class has been removed. Only this structure will be sent if the instrument class has been
removed.

Note:
® Users are required to store in their Ol applications a copy of the instrument classes that concern them. A remove
structure could appear for an item that is unknown to them. Users need to cater for this situation.

Variable Description

series series_t
Contains the instrument class that has been removed.

29.6.6 ns_inst_class_basic_t (named structure 37101)

Variable Description

series series_t
Contains the instrument class to which this information relates.

upper_level_series upper_level_series_t (same as series_t)
Contains the instrument class from which the class defined in series_t derives. This field is
only relevant when the instrument class in series_t is a derivative (i.e. where
derivate_level_n > 0). E.g. for an option on a stock, this field will contain the instrument
class of the stock.
There is no guarantee when retrieving a full answer that an instrument class will be
received by the user before any others that are linked to it through this field.

price_quot_factor_i int32_t
Specifies the price quotation factor. E.g., a value of 100 indicates that the options of this
instrument class are quoted in hundredths of an option. If the price of one option is 6.5
cents, and this field is 100, the actual payment for the option will be 6.5 x 100 = 650 cents.

contract_size_i int32_t
For an option, this indicates the contract size, i.e., the number of units of the underlying
security that concerns one unit of the instrument. E.g., buying 10 call options with contract
size of 100 will give the purchaser the right to buy 10 x 100 = 1,000 of the underlying
security.
For a warrant the contract size indicates the number of units of the warrant that concerns
one unit of the underlying security. E.g., a value of four indicates that four warrants are
equivalent to one underlying security.
The exceptions to this rule are for index warrants where it represents the cash value per
index point, and for basket warrants where it represents the minimum parcel of warrants
required to be held for early exercise.
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Variable

Description

redemption_value_i

int32_t

Redemption value represents the amount paid at maturity. The redemption value will be
equal to the nominal value except for securities with amortisation or options.

The redemption value is expressed as a percentage of the nominal value.

The value is a decimal value stored with six decimals, e.g. 100% is stored as 1000000.

undisclosed_min_ord_val_i

int32_t

Minimum order value for undisclosed quantity orders.

The value is always expressed in the primary currency unit.

The value is defined as quantity * price * price quotation factor.
Assumes decimal places have not been applied.

opt_min_ord_val_i

int32_t

Optional minimum order value.

The value is always expressed in the primary currency unit. The value is defined as quantity
* price * price quotation factor.

Assumes decimal places have not been applied.

opt_min_trade_val_i

int32_t

Optional minimum trade value.

The value is always expressed in the primary currency unit.

The value is defined as quantity * price * price quotation factor.
Assumes decimal places have not been applied.

derivate_level_n

uintl6_t

The derivative level of the instrument. Possible values include:

0 = Stock

1 = Derivative on a stock

2 = Derivative on a derivative. E.g., an option on a future of a stock.

dec_in_strike_price_n

uintl6_t
Number of implicit decimals in the strike_price_i field (part of series_t structure). A value
of zero means no decimals.

dec_in_contr_size_n

uintl6_t
Number of implicit decimals in the contract_size_i and the price_quot_factor_i fields. A
value of zero means no decimals.

rnt_id_n uintl6_t
This identifies how the instrument is ranked. Always set to one.
virt_commodity_n uintl6_t

When distributing broadcasts classified with information type "Instrument Class", a virtual
underlying can be used to group a number of instrument classes together. The virtual
underlying can be used in broadcast subscriptions.

If zero, no virtual underlying is used but the real underlying code is used in broadcast
subscriptions.

settlement_days_n

uintl6_t
Number of settlement days or months used in the calculation rule. Refer to the
settl_day_unit_c field.

settl_day_unit_c

uint8_t

Describes the unit of the number of Settlement Days Rule for the instrument class.
Possible values include:

0 = Not applicable
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Variable

Description

1 =Days
2 = Months.

inc_id_s

char[14]
The short ASCII representation of the instrument class.

name_s

char[32]
The full ASCII representation of the instrument class.

trc_id_s

char[10]
The ID string for a trade report class. The trade report class contains a list of Trade Report
Types.

base_cur_s

char[3]

A three letter currency identifier, e.g. AUD indicating Australian dollars. Indices, i.e.
instrument classes with a price_unit_premium_c set to points, will still have a value in this
field.

traded_c

uint8_t
Indicates if the corresponding series for the instrument class are traded. Possible values
include:

1=Yes
2 =No.
price_unit_premium_c uint8_t
The premium unit for the class. Possible values include:
1 = Price
2 =Yield
3 =Points
4 =Yield difference
5 =IMM index

6 = Basis points
7 = Inverted yield
8 = Percentage of nominal

9 = Dirty Price.
price_unit_strike_c uint8_t
The strike price unit for the class. Possible values include:
1 = Price
2 =Yield
3 = Points

6 = Basis points
7 = Inverted yield.

indicative_prices_c uint8_t
Indicative prices. Possible values include:
1=Yes
2 =No.

trd_cur_unit_c uint8_t

Specifies the currency unit the instrument is traded in. Possible values include:
1 =Primary unit

2 = Secondary unit

3 = Tertiary unit.
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Variable Description

ASX Trade allows each currency up to three units of measurement. E.g., Australian dollars
has a primary unit of “dollar”, a secondary unit of “cent”, and no tertiary unit.

db_operation_c uint8_t
Operation that the trade system has carried out on this particular item.
Note: Users are required to store in their Ol applications a copy of the instrument classes
that concern them. An insert could appear for an item that they have already recorded or
an update could appear for an item that they have yet to record. These situations need to
be catered for by the user. As mentioned above, a remove will be indicated by the named
structure ns_remove_t (named structure 37002).
Possible values include:

1 =Insert

2 = Update.
csd_id_s char[12]

Ignore. Not used by ASX Trade.
filler_2_s char[2]

Ignore. Used for byte alignment.

29.6.7 ns_price_tick_t (named structure 37102)

For each class there can be several tick size structures provided. However, the way ASX Trade is currently configured;
there is allowance for only one value for the entire class for the decimals in premium. Therefore, for every tick size of a
certain instrument class, the dec_in_premium_n value will be the same.

Variable Description

tick_size tick_size_t
See tick_size_t sub structure below.

dec_in_premium_n uintl6_t
Number of implicit decimals in the premium/price.

is_fractions_c char[1]
Indicates if the premium is represented as fractions. Always set to “N” meaning “No”.

price_format_c uint8_t
Premium/price format. Always set to zero.

29.6.8 tick_size_t

Variable Description

step_size_i int32_t
The tick size in the minimum valid step in the premium or price.

lower_limit_i int32_t
The lower limit in an interval where the actual tick size is valid.

upper_limit_i int32_t
The upper limit in an interval where the actual tick size is valid.
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Variable

Description

maximum_size_u

int64_t
The maximum volume allowed for the order per block size.
Currently set to 2,147,483,647 for all instrument classes.

minimum_size_n

uint32_t
The minimum volume required for the order per block size.

Currently set to zero for all instrument types, indicating no limit.

block_n

uint32_t
Defines the block size of the class.
Currently set to one for all instrument types.

lot_type_c

uint8_t

Type of lot. Possible values include:

1=0dd lot

2 = Round lot

3 = Block lot

4 = All or none.

Currently set to two for all instrument types.

filler_3_s

char[3]
Ignore. Used for byte alignment.

29.6.10 ns_calc_rule_t (named structure 37104)

Variable

Description

accr_intr_round_u

uint32_t
Accrued interest rounding.

clean_pr_round_u

uint32_t
Clean price rounding.

yield_conv_n

uintl6_t
Yield convention. Number of months.

ex_coupon_n

uintl6_t
Ex coupon period.

accr_intr_ud_c

uint8_t

Accrued interest up/down. Possible values include:
1=Up

2 = Down.

clean_pr_ud_c

uint8_t

Clean price up/down. Possible values include:
1=Up

2 = Down.

day_count_conv_c

uint8_t

Day count convention. Possible values include:
1=ACTACT

2 = ACTAFB

3 =EU30360

4 =US30360
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Variable

Description

5=ACT365
6 = ACT360.

eom_count_conv_c

uint8_t

End of month count convention. Possible values include:
1 =SAME

2 = LAST360

3 = LAST.

set_start_consid_c

uint8_t
Start consideration. Possible values include:
1=Yes
2 =No.

set_end_consid_c

uint8_t
End consideration. Possible values include:
1=Yes
2 =No.

calculation_conv_c

uint8_t

Calculation convention. Possible values include:
1 = Compound

2 = Compound Simple

3 =Simple_MM

4 = Discount

5=US Treasury

6 = Proceed.

cadj_trade_price_c

uint8_t
Ignore. Not used by ASX Trade.

ex_coupon_calc_type_c

uint8_t
Ignore. Not used by ASX Trade.

filler_1_s

char([3]
Ignore. Used for byte alignment.

29.6.11 ns_crossing_rule_t (named structure 37106)

A set of crossing rules can be assigned to a particular instrument class. Note that this structure will only appear in the
query’s answer if the crossing rule from the associated instrument type is not applicable for this class. For a brief
discussion of the rules on crossing, see Derivative Crossings in ASX Trade Introduction and Business Information.

ASX Trade has implemented crossing rules at the instrument type level. It is unlikely that these will be overridden at the
instrument class level in future. This structure is given here in case such an event were to occur.

Variable

Description

min_wait_time_i

int32_t

This is the minimum amount of time, specified in seconds, for an order to have existed in
the order book before a cross-with-book can take place. If the existing order was deleted
so that a two-sided crossing could be made then the balance of the order would lose
market priority.

max_wait_time_i

int32_t

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 149/370



ASX

Variable Description

Relates to a two-sided crossing and a cross-with-book in a derivatives market. This is the
time, specified in seconds, that a user must wait before proceeding to attempt the crossing
after issuing a crossing quote request, i.e., how long a user must wait regardless if a
market is established or not before they can cross.

max_time_span_i int32_t
This is the maximum time, specified in seconds, that a user is given after waiting the
required period for responses to the crossing quote request to complete a derivatives
crossing. Whether a market has been established or not for a crossing order, the user must
complete the crossing within this time frame.

min_hold_time_i int32_t
This is the minimum time, specified in seconds, that a crossing order must be exposed to
the market. For a two-sided crossing, this time has to be lapsed for each side, beginning
with the bid, then the ask. l.e. this is the least amount of time the user is allowing the
market to match the order.

max_time_illegal_i int32_t
This is the maximum time, specified in seconds, that a crossing order can be examined to
determine if it was illegal or not. Once this time has lapsed, the crossing order cannot be
challenged.

mar_min_time_i int32_t
For priority and non-priority crossings, this field specifies the minimum time in seconds
that a crossing market has to have been established. Once this time has lapsed the user
can execute their crossing order.

mar_max_spread_i int32_t
For priority crossings, a crossing market must exist. This is where the best offer and the
best ask are within a certain price tick spread. This field determines the maximum of this
spread in price ticks.

max_time_cp_priority_i int32_t
Maximum time, centre point priority crossing in seconds.

allow_priority_c uint8_t
Specifies if priority crossing is allowed or not. Possible values include:
1=Yes
2 =No.

filler_3_s char[3]
Ignore. Used for byte alignment.

29.6.12 ns_inst_class_ext1_t (named structure 37107)

Variable Description

initial_trr_min_value_u int64_t
The required minimum order value for initial trade reports.

ext_info_s char[32]
Additional extended information for the instrument class.

non_chess_c uint8_t
Non CHESS settlement. Possible values include:
1=Yes
2 =No.
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Variable

Description

for_flag_c

uint8_t
Foreign ownership restriction. Incorporated outside country. Possible values include:
1=Yes
2 =No.

practice_sec_c

uint8_t
The instrument is used for training and practice purposes. Possible values include:
1=Yes
2 =No.

filler_1_s

char[1]
Ignore. Used for byte alignment.
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30 DQ124 Delta Instrument Series

30.1 Query Function
This query is used to retrieve information about an instrument series.

To reduce network load and improve application data initialisation times, this query uses the delta query technique that
allows users to retrieve only those changes since they last received series data, rather than always requesting all series
in the system. This technique is fully explained in Delta Queries in ASX Trade Introduction and Business Information.

Users should note that a full answer will return only those series denoted as traded (traded_in_click_c field set to 1)
and have their last traded date set in the future (see date_last_trading_s field). A delta response however, will return
any changes to instrument series, which includes ones that are no longer traded, ones that are suspended or ones that
have a last traded date in the past.

30.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_delta_t
Segmented True

Partitioned False

Answers DA124

30.3 Answer Properties

Transaction Type DA124

Struct Name The message complies with the VIM concept and has no topmost struct. The first structure
is the header indicating that it is a DA124, how many items it has, their total size and the
segment number. This is followed by a series of item structures, each with their own sub-
header. The application is required to check the item’s sub-header in order to know what
type of item follows it. Unknown structures should be ignored.

30.4 Related Messages

Related messages include:

« Related queries: DQ120, DQ122, DQ126
o Related broadcasts: BU120, BU122, BU124, BU126.

30.5 Message Structure

30.5.1 query_delta_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {'D’, ‘Q’, 124}.

series series_t
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Variable

Description

Zeros act as a wildcard to retrieve all instrument series. Fill in country number and market
code to retrieve instrument series related to that particular market. Fill in a complete
instrument type to retrieve series matching that particular instrument type. Fill in a
complete instrument class or series to retrieve a series matching those values.

If the filtering does not match any series then only the ns_delta_header_t will be returned
in the response.

segment_number_n

uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.
download_ref_number_q int64_t

Reference number to use in delta queries and answers.

Each time a change is made to a series in ASX Trade this number is incremented. It can
then be used to retrieve all changes to series since a particular reference point.

To receive the delta, increment the latest received number from the answer of this query
or the latest broadcast related to the query. To enforce a full answer use minus one in this
field.

full_answer_timestamp

time_spec_t

Set this structure to the timestamp of the last full answer received. To enforce a full
answer set to zero.

See time_spec_t sub structure below.

30.5.2 time_spec_t
Variable Description
tv_sec uint32_t
Elapsed time in seconds since 1970-01-01 00:00:00 UTC.
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

30.6 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the

message.

The overall structure is:

e answer_segment_hdr_t

e oneof:
—  item_hdr_t

— sub_item_hdr_t

e ns_delta_header_t (named structure 37001)

° one or more sequences of:

—  item_hdr_t

- one or more sequences of:
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- sub_item_hdr_t
- a choice either of:

e ns_remove_t (named structure 37002)

- or both of the following:

e ns_inst_series_basic_t (named structure 37301)
e ns_inst_series_basic_single_t (named structure 37302).

30.6.1 answer_segment_hdr_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'D’, ‘A’, 124}.

items_n uintl6_t

The number of top level items following this header.
size_n uintl6_t

The size of the message, including this header.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

filler_2_s

char[2]
Ignore. Used for byte alignment.

30.6.2 item_hdr_t

Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The total size of the following sub-items, including this header

30.6.3 sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

30.6.4 ns_delta_header_t (named structure 37001)

Variable

Description

download_ref_number_q

int64_t
Reference number to use in delta queries and answers.
This number is always increasing, but may contain gaps.

full_answer_timestamp

time_spec_t
See time_spec_t sub structure above.
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Variable Description

full_answer_c uint8_t
A full answer is enforced in the delta query. Possible values include:
1=Yes
2 =No.

filler_3_s char[3]

Ignore. Used for byte alignment.

30.6.5 ns_remove_t (named structure 37002)

This indicates that the series has been removed. Only this structure will be sent if the series has been removed. A zero
value on the strike price but not on the expiry date indicates a wildcard, meaning that all instrument series matching
the country, market, group, class and expiry date should be deleted. This is typically seen when a set of derivatives
expire all on the same day. Users should note here that it is possible for a warrant over an index to have a strike price of
zero.

Note:
® Users are required to store in their Ol applications a copy of the series that concern them. A remove structure
could appear for an item that is unknown to them. Users need to cater for this situation.

Variable Description

series series_t
Contains the series that has been removed.

30.6.6 ns_inst_series_basic_t (named structure 37301)

Both this structure and ns_inst_series_basic_single_t (named structure 37302) are sent if a series has been added or
modified.

Variable Description

series series_t
Contains the series to which this information relates.

step_size_multiple_n uintl6_t
Tick size multiple is used to calculate the tick size for the instrument. The tick size itself is
distributed in the instrument class. If the same tick size is used for all expirations, the value
in this field will be one for all instruments.

settlement_days_n uintl6_t
Number of settlement days or months used in the calculation rule. Refer to the
settl_day_unit_c field.

ins_id_s char[32]
The unique series name in ASCII characters.

long_ins_id_s char[32]
Additional instrument series information in ASCII characters. May be blank and may not
necessarily be unique across all series.

date_last_trading_s char[8]
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Variable Description

The last valid trading date of the series in YYYYMMDD format. The date here, together
with time_last_trading_s field, provides the last trading time in UTC. For equities, this field
is set to all blanks.

time_last_trading_s char[6]
The last valid trading time of the series in HHMMSS format. The time here, together with
date_last_trading_s field provides the last trading time in UTC. For equities, this field is set
to all blanks.

date_first_trading_s char[8]
The first valid trading date of the series in YYYYMMDD format. This date here, together
with the time_first_trading_s field provides the first trading time in UTC.

time_first_trading_s char[6]
The first valid trading time of the series in HHMMSS format. This time field, together with
the date_first_trading_s field provides the first trading time in UTC.

series_status_c uint8_t
The actual state of the series. Possible values include:
1 = Active (both expired and not expired)
2 = Suspended (temporarily stopped - if an underlying is suspended then all derived series
inherit that status)
3 =Issued (series exists in the system but is unavailable for trading - to the participant this
is the same as delisted)
4 = Delisted (indicates that the series has been permanently stopped from trading before
its expiry).

suspended_c uint8_t
Specifies whether the series is suspended or not. Possible values include:
1=Yes
2 =No.

traded_in_click_c uint8_t
Indicates if this series is currently traded. Possible values include:
1=Yes
2 =No.

db_operation_c uint8_t
Operation that ASX Trade has carried out on this particular item.
Note: Users are required to store in their Ol applications a copy of the series that concern
them. An insert could appear for an item that they have already recorded or an update
could appear for an item that they have yet to record. These situations need to be catered
for by the user. As mentioned above, a remove will be indicated by the named structure
ns_remove_t (named structure 37002).
Possible values include:

1 =Insert
2 = Update.
trade_reporting_only_c uint8_t
Ignore, not used. Always set to 2.
settl_day_unit_c Describes the unit of the number of Settlement Days Rule for the instrument series. Possible values:
0 = Not applicable - Settlement Days Rule set at Instrument Class is used
1 =Days
2 = Months.
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Variable

Description

filler_2_s

char[2]
Ignore. Used for byte alignment.

30.6.7 ns_inst_series_basic_single_t (named structure 37302)

Both this structure and ns_inst_series_basic_t (named structure 37301) are sent if a series has been added or modified.

Variable

Description

upper_level_series

series_t

This field will only contain information if the series to which this whole structure relates is
a second level derivate i.e., if the series is a derivative of a derivative. Derivate levels for a
series are defined in its associated instrument class.

There is no guarantee when retrieving a full answer that an instrument series will be
received by the user before any others that are linked to it through this field.

contract_size_i

int32_t

For an option, this indicates the contract size, i.e., the number of units of the underlying
security that concern one unit of the instrument. E.g., buying 10 call options with contract
size of 100 will give the purchaser the right to buy 10 x 100 = 1,000 of the underlying
security.

For a warrant, the contract size indicates the number of units of the warrant that concerns
one unit of the underlying security. E.g., a value of four indicates that four warrants are
equivalent to one underlying security.

The exceptions to this rule are for index warrants where it represents the cash value per
index point and for basket warrants where it represents the minimum parcel of warrants
required to be held for early exercise.

This field will only have a value if it differs from the associated instrument class.

price_quot_factor_i

int32_t
The factor is used to calculate the total price for a trade. This will only have a value if it
differs from the associated instrument class.

state_number_n

uintl6_t

Indicates the trading state of this instrument series. This field is only used when the series
is first created, indicating its initial instrument session state. Users should note that this
may not be the active state of the instrument. Refer to Trading Session, Instrument Session
and Active Session States in ASX Trade Introduction and Business Information to determine
how to find the active state for an instrument series.

Available values can be retrieved through the Trading State Query (refer to DQ29 Trading
State for more information).

ex_coupon_n uintl6_t
Ex coupon period.
isin_code_s char[12]

A code that uniquely identifies an ISIN.

The ISIN consists of:

A prefix, which is the alpha-2 country code

The basic code, which is nine characters

A check digit.

For more information about ISIN code, see the international standard ISO 3166.

settlement_date_s

char[8]
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Variable Description

Ignore. Not used.

first_settlement_date_s char[8]
First settlement date in YYYYMMDD format.

date_notation_s char[8]
Notation date in YYYYMMDD format.

deliverable_c uint8_t
Defines if a series can be delivered or not (cash settlement). Possible values include:
1=Yes
2 =No.

effective_exp_date_s char[8]
The effective expiration date is the actual expiration date of the series and is normally the
same as expiration_date_n in the series binary code. The effective expiration date can be
changed during the lifetime of the series, whereas expiration_date_n continues to hold the
original expiration date.
Format: YYYYMMDD.

ext_info_source_c uint8_t
Specifies whether or not the data source for distributed prices is sent into the system with
an external transaction. Possible values:
1=Yes
2 =No.

filler_2_s char[2]
Ignore. Used for byte alignment.
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31 DQ126 Combination Series

31.1 Query Function

This query is used to retrieve information about combination series.

31.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_combo_t
Segmented True

Partitioned False

Answers DA126

31.3 Answer Properties

Transaction Type DA126

Struct Name

The message complies with the VIM concept and has no topmost struct. The first structure
is the header indicating that it is a DA124, how many items it has, their total size and the
segment number. This is followed by a series of item structures, each with their own sub-
header. The application is required to check the item’s sub-header in order to know what
type of item follows it. Unknown structures should simply be ignored.

31.4 Related Messages

Related messages include:

* Related queries: DQ120, DQ122, DQ124
e Related broadcasts: BU120, BU122, BU124, BU126.

31.5 Message Structure

31.5.1 query_combo_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'D’, ‘Q’, 126}.

series

series_t

Set to zero for information from all markets.

Fill in country_c and market_c to retrieve information on that market.

Fill in country_c, market_c and instrument_group_c to retrieve information on that
instrument type.

segment_number_n

uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
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Variable Description

Ignore. Used for byte alignment.

31.6 Answer Structure

This is a variable information message. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_segment_hdr_t
e one or more sequences of:
—  item_hdr_t
—  one or more sequences of:

- sub_item_hdr_t
- a choice of:

e ns_inst_series_basic_t (named structure 37301)
e ns_combo_series_leg_t (hamed structure 37308).

31.6.1 answer_segment_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘'D’, ‘A’, 126}.
items_n uintl6_t

The number of top level items following this header.

size_n uintl6_t
The size of the message, including this header.

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

filler_2_s char[2]
Ignore. Used for byte alignment.

31.6.2 item_hdr_t

Variable Description

items_n uintl6_t
The number of sub-items following this item header.

size_n uintl6_t
The total size of the following sub-items, including this header

31.6.3 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t
Contains a number, indicating the type of structure that follows.

size_n uintl6_t
The size of the structure that is to follow, including this header.
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31.6.4 ns_inst_series_basic_t (named structure 37301)

Variable Description

series series_t
Contains the series to which this information relates.

step_size_multiple_n uintl6_t
Tick size multiple is used to calculate the tick size for the instrument. The tick size itself is
distributed in the instrument class. If the same tick size is used for all expirations, the value
in this field will be one for all instruments.

settlement_days_n uintl6_t
Number of settlement days or months used in the calculation rule. Refer to the
settl_day_unit_c field.

ins_id_s char[32]
The unique series name in ASCII characters.

long_ins_id_s char[32]
Additional instrument series information in ASCII characters. May be blank and may not
necessarily be unique across all series.

date_last_trading_s char[8]
The last valid trading date of the series in YYYYMMDD format. The date here, together
with time_last_trading_s field, provides the last trading time in UTC. For equities, this field
is set to all blanks.

time_last_trading_s char[6]
The last valid trading time of the series in HHMMSS format. The time here, together with
date_last_trading_s field provides the last trading time in UTC. For equities, this field is set
to all blanks.

date_first_trading_s char[8]
The first valid trading date of the series in YYYYMMDD format. This date here, together
with the time_first_trading_s field provides the first trading time in UTC.

time_first_trading_s char[6]
The first valid trading time of the series in HHMMSS format. This time field, together with
the date_first_trading_s field provides the first trading time in UTC.

series_status_c uint8_t
The actual state of the series. Possible values include:
1 = Active (both expired and not expired)
2 = Suspended (temporarily stopped - if an underlying is suspended then all derived series
inherit that status)
3 =Issued (series exists in the system but is unavailable for trading O - to the user this is the
same as delisted)
4 = Delisted (indicates that the series has been permanently stopped from trading before
its expiry).

suspended_c uint8_t
Specifies whether the series is suspended or not. Possible values include:
1=Yes
2 =No.

traded_in_click_c uint8_t
Indicates if this series is currently traded. Possible values include:
1=Yes

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 161/370



ASX

Variable Description
2 =No.
db_operation_c uint8_t

Operation that the trade system has carried out on this particular item.

Note: Users are required to store in their Ol applications a copy of the series that concern
them. An insert could appear for an item that they have already recorded or an update
could appear for an item that they have yet to record. These situations need to be catered
for by the user. As mentioned above, a remove will be indicated by the named structure
ns_remove_t (named structure 37002).

Possible values include:

1 =Insert
2 = Update.
trade_reporting_only_c uint8_t

Ignore, not used. Always set to 2.

settl_day_unit_c

Describes the unit of the number of Settlement Days Rule for the instrument series. Possible values:
0 = Not applicable - Settlement Days Rule set at Instrument Class is used

1 = Days
2 = Months.
filler_2_s char[2]

Ignore. Used for byte alignment.

31.6.5 ns_combo_series_leg t (named structure 37308)

Variable Description
series series_t
The series identifying this particular leg of the combination.
ratio_n uintl6_t
Relative numbers of contracts in comparison to other legs.
op_if_buy c char[1]
Specifies whether to buy or sell the series when buying the combination. Possible values
include:
B = Buy
S = Sell.
op_if_sell_c char[1]

Specifies whether to buy or sell the series when selling the combination. Possible values
include:
B = Buy
S = Sell.
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32 DQ127 Historical Series

32.1 Query Function

This query is used to retrieve information about expired single instrument series. It is used by Ol applications when
viewing historical orders for expired single instrument series. Expired instrument series are not available from the
answer to a Delta Instrument Series Query (refer to DQ124 Delta Instrument Series for more information).

This query involves a date field along with a list of unknown series. The response supplies information on each series
given in the list as of the date supplied in the query.

32.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_history_t
Segmented true

Partitioned false

Answers DA127

32.3 Answer Properties

Transaction Type DA127

Struct Name

The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

32.4 Related Messages

A related message includes the related query - DQ128.

32,5 Message Structure

32.5.1 query_history t

The query contains an item list where all the unknown series are sent.

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'D’, ‘Q’, 127}.

series

series_t

Set to zeros for information from all markets.

Fill in country_c and market_c to retrieve information on that market.

Fill in country_c, market_c and instrument_group_c to retrieve information on that
instrument type.

segment_number_n

uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.
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Variable Description

items_n uintl6_t
The number of unknown instrument series held in the array.

date_trading_s char[8]
The date from which the historical series should be picked from.
Format: YYYYMMDD.

item query_history_item_t[200]
List of unknown instrument series.
See query_history_item_t sub structure below.

32.5.2 query_history_item_t

Variable Description

series series_t
Identifies the unknown instrument series.

32.6 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message.

The overall structure is:

e answer_segment_hdr_t
e one or more sequences of:
— item_hdr_t
— one or more sequences of:

- sub_item_hdr_t
- a choice of:

e ns_inst_series_basic_t (named structure 37301)
e ns_inst_series_basic_single_t (named structure 37302).

32.6.1 answer_segment_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'D’, ‘A’, 127}.
items_n uintl6_t

The number of top level items following this header.

size_n uintl6_t
The size of the message, including this header.

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

filler_2_s char[2]
Ignore. Used for byte alignment.
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Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The total size of the following sub-items, including this header.

32.6.3 sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

32.6.4 ns_inst_series_basic_t (named structure 37301)

Both this structure and ns_inst_series_basic_single_t (named structure 37302) are sent if a series has been added or

modified.
Variable Description
series series_t
Contains the series to which this information relates.
step_size_multiple_n uintl6_t

Tick size multiple is used to calculate the tick size for the instrument. The tick size itself is
distributed in the instrument class. If the same tick size is used for all expirations, the value
in this field will be one for all instruments.

settlement_days_n

uintl6_t
Number of settlement days or months used in the calculation rule. Refer to the
settl_day_unit_c field.

ins_id_s char[32]
The unique series name in ASCII characters.
long_ins_id_s char[32]

Additional instrument series information in ASCII characters. May be blank and may not
necessarily be unique across all series.

date_last_trading_s

char[8]

The last valid trading date of the series in YYYYMMDD format. The date here, together
with time_last_trading_s field, provides the last trading time in UTC. For equities, this field
is set to all blanks.

time_last_trading_s

char[6]

The last valid trading time of the series in HHMMSS format. The time here, together with
date_last_trading_s field provides the last trading time in UTC. For equities, this field is set
to all blanks.

date_first_trading_s

char[8]
The first valid trading date of the series in YYYYMMDD format. This date here, together
with the time_first_trading_s field provides the first trading time in UTC.
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Variable

Description

time_first_trading_s

char[6]
The first valid trading time of the series in HHMMSS format. This time field, together with
the date_first_trading_s field provides the first trading time in UTC.

series_status_c

uint8_t

The actual state of the series. Possible values include:

1 = Active (both expired and not expired)

2 = Suspended (temporarily stopped - if an underlying is suspended then all derived series
inherit that status)

3 =Issued (series exists in the system but is unavailable for trading - to the user this is the
same as delisted)

4 = Delisted (indicates that the series has been permanently stopped from trading before
its expiry).

suspended_c

uint8_t
Specifies whether the series is suspended or not. Possible values include:
1=Yes
2 =No.

traded_in_click_c

uint8_t
Indicates if this series is currently traded. Possible values include:
1=Yes
2 =No.

db_operation_c

uint8_t

Operation that ASX Trade has carried out on this particular item.

Note: Users are required to store in their Ol applications a copy of the series that concern
them. An insert could appear for an item that they have already recorded or an update
could appear for an item that they have yet to record. These situations need to be catered
for by the user. As mentioned above, a remove will be indicated by the named structure
ns_remove_t (named structure 37002).

Possible values include:

1 =Insert

2 = Update.
trade_reporting_only_c uint8_t

Ignore, not used. Always set to 2.
filler_2_s Char([2]

Ignore. Used for byte alignment.

32.6.5 ns_inst_series_basic_single_t (named structure 37302)

Both this structure and ns_inst_series_basic_t (named structure 37301) are sent for each expired series.

Variable

Description

upper_level_series

series_t

This field will only contain information if the series to which this whole structure relates is
a second level derivative. |.e., if the series is a derivative of a derivative. Derivative levels
for a series are defined in its associated instrument class.

There is no guarantee when retrieving a full answer that an instrument series will be
received by the user before any others that are linked to it through this field.

contract_size_i

int32_t
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Variable Description

For an option this indicates the contract size, i.e., the number of units of the underlying
security that concerns one unit of the instrument. E.g., buying 10 call options with contract
size of 100 will give the purchaser the right to buy 10 x 100 = 1,000 of the underlying
security.

For a warrant the contract size indicates the number of units of the warrant that concerns
one unit of the underlying security. E.g., a value of four indicates that four warrants are
equivalent to one underlying security.

The exceptions to this rule are for index warrants where it represents the cash value per
index point and for basket warrants where it represents the minimum parcel of warrants
required to be held for early exercise.

This field will only have a value if it differs from the associated instrument class.

price_quot_factor_i int32_t
The factor is used to calculate the total price for a trade. This will only have a value if it
differs from the associated instrument class.

state_number_n uintl6_t
Ignore. Not used for an expired series.

ex_coupon_n uintl6_t
Ex coupon period.

isin_code_s char[12]
A code that uniquely identifies an ISIN.
The ISIN consists of:
A prefix, which is the alpha-2 country code
The basic code, which is nine characters
A check digit.
For more information about ISIN code, see the international standard 1SO 3166.

settlement_date_s char[8]
Ignore. Not used.
first_settlement_date_s char[8]
First settlement date in YYYYMMDD format.
date_notation_s char[8]
Notation date in YYYYMMDD format.
deliverable_c uint8_t
Defines if a series can be delivered or not (cash settlement). Possible values include:
1=Yes
2 =No.
effective_exp_date_s char|[8]

The effective expiration date is the actual expiration date of the series and will normally be
the same as expiration_date_n in the series binary code. The effective expiration date can
be changed during the lifetime of the series whereas expiration_date_n will continue to
hold the original expiration date.

Format: YYYYMMDD.

ext_info_source_c uint8_t
Specifies whether or not the data source for distributed prices is sent into ASX Trade with
an external transaction. Possible values:
1=Yes
2 =No.
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Variable Description

filler_2_s char[2]
Ignore. Used for byte alignment.
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33 DAQ128 Historical Combination Series

33.1 Query Function

This query is used to retrieve information about expired combination series. It is used by Ol applications when viewing
historical orders for expired combination series. Expired combination series are not available in response to a DQ126
Combination Series Query (refer to DQ126 Combination Series).

A combination (standard or tailor made) is always considered as unknown if the order history is from a previous date. A
new combination created today may have the same binary code as a combination from a previous date, but the actual

content may be different.

This accepts a list of unknown series. The response supplies information on each combination stored in the history
matching the criteria given in the series list.

33.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_history_t
Segmented True

Partitioned False

Answers DA128

33.3 Answer Properties

Transaction Type DA128

Struct Name

The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

33.4 Related Messages

A related message includes query DQ127.

33.5 Message Structure

33.5.1 query_history_t

The query contains an item list where all the unknown series are sent.

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'D’, ‘Q’, 128}.

series

series_t

Set to zeros for information from all markets.

Fill in country_c and market_c to retrieve information on that market.

Fill in country_c, market_c and instrument_group_c to retrieve information on that
instrument type.
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Variable

Description

segment_number_n

uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

items_n uintl6_t
The number of unknown combination series held in the item_t array.
date_trading_s char[8]

Not used by the query but a valid date must be supplied, e.g. today’s date.
Format: YYYYMMDD.

item

query_history_item_t[200]
List of unknown combination series.
See query_history_item_t sub structure below.

33.5.2 query_history_item_t

Variable

Description

series

series_t
Identifies the unknown combination series.

33.6 Answer Structure

This is a variable information message. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_segment_hdr_t

U one or more sequences of:

— item_hdr_t

- one or more sequences of:

— sub_item_hdr_t

- a choice of:

e ns_inst_series_basic_t (named structure 37301)
e ns_combo_series_leg_t (named structure 37308).

33.6.1 answer_segment_hdr_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'D’, ‘A’, 128}.

items_n uintl6_t

The number of top level items following this header.
size_n uintl6_t

The size of the message, including this header.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

filler_2_s

char[2]
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Variable

Description

Ignore. Used for byte alignment.

33.6.2 item_hdr_t

Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The total size of the following sub-items, including this header.

33.6.3 sub_item_hdr_t

Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

33.6.4 ns_inst_series_basic_t (named structure 37301)

Variable Description
series series_t

Contains the series to which this information relates.
step_size_multiple_n uintl6_t

Tick size multiple is used to calculate the tick size for the instrument. The tick size itself is
distributed in the instrument class. If the same tick size is used for all expirations, the value
in this field will be one for all instruments.

settlement_days_n

uintl6_t
Number of settlement days or months used in the calculation rule. Refer to the
settl_day_unit_c field.

ins_id_s char[32]
The unique series name in ASCIl characters.
long_ins_id_s char[32]

Additional instrument series information in ASCII characters. May be blank and may not
necessarily be unique across all series.

date_last_trading_s

char[8]

The last valid trading date of the series in YYYYMMDD format. The date here, together
with time_last_trading_s field, provides the last trading time in UTC. For equities, this field
is set to all blanks.

time_last_trading_s

char[6]

The last valid trading time of the series in HHMMSS format. The time here, together with
date_last_trading_s field provides the last trading time in UTC. For equities, this field is set
to all blanks.

date_first_trading_s

char[8]
The first valid trading date of the series in YYYYMMDD format. This date here, together
with the time_first_trading_s field provides the first trading time in UTC.
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Variable

Description

time_first_trading_s

char[6]
The first valid trading time of the series in HHMMSS format. This time field, together with
the date_first_trading_s field provides the first trading time in UTC.

series_status_c

uint8_t

The actual state of the series. Possible values include:

1 = Active (both expired and not expired)

2 = Suspended (temporarily stopped - if an underlying is suspended then all derived series
inherit that status)

3 =Issued (series exists in the system but is unavailable for trading — to the user this is the
same as delisted)

4 = Delisted (indicates that the series has been permanently stopped from trading before

its expiry).

suspended_c

uint8_t
Specifies whether the series is suspended or not. Possible values include:
1=Yes
2 =No.

traded_in_click_c

uint8_t
Indicates if this series is currently traded. Possible values include:
1=Yes
2 =No.

db_operation_c

uint8_t

Operation that the trade system has carried out on this particular item.

Note: Users are required to store in their Ol applications a copy of the series that concern
them. An insert could appear for an item that they have already recorded or an update
could appear for an item that they have yet to record. These situations need to be catered
for by the user. As mentioned previously, a remove will be indicated by the named
structure ns_remove_t (named structure 37002).

Possible values:

1 =Insert

2 = Update.
trade_reporting_only_c uint8_t

Ignore, not used. Always set to 2.
filler_2_s char[2]

Ignore. Used for byte alignment.

33.6.5 ns_combo_series_leg_t (named structure 37308

Variable Description
series series_t

The series identifying this particular leg of the combination.
ratio_n uintl6_t

Relative numbers of contracts in comparison to other legs.
op_if _buy c char[1]

Specifies whether to buy or sell the series when buying the combination. Possible values
include:
B = Buy
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Variable Description

S =Sell.

op_if_sell_c char[1]
Specifies whether to buy or sell the series when selling the combination. Possible values
include:
B = Buy
S =Sell.
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34 1117 Preliminary Settlement Prices

34.1 Query Function

This query makes it possible to retrieve information about preliminary settlement prices calculated by the exchange
intraday. The information returned corresponds to the information that is broadcast in the Preliminary Settlement Price
Update broadcast. Refer to BI63 Settlement Price Update in ASX Trade Broadcasts for more information.

Currently, ASX Trade does not regularly broadcast the current trading day’s settlement prices during the trading period
of that day. However, if an error was noted in a previous day’s settlement price, then the corrected settlement price
will be broadcasted, and this query can be used to retrieve that same information. Users are required to enter the date
of the settlement price they wish to retrieve.

34.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_prel_settlement_t
Partitioned False

Segmented True

Answers IA17

34.3 Answer Properties

Transaction Type IA17

Struct Name answer_prel_settlement_t

34.4 Message Structure

34.4.1 query_prel_settlement_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘’, ‘I’, 17}.

series series_t
Set to zeros to return information on all instrument series where preliminary settlement
prices have been calculated intraday.
Fill in country_c, market_c and commodity_n to return only instrument series that match
the given combination of fields.

settlement_date_s char[8]
Settlement date in YYYYMMDD format.
segment_number_n uintl6_t

Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

settlement_price_type_c uint8_t
Different types of settlement prices. Possible values include:
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Variable Description
1 = Apply all types
2 = Normal.
filler_1_s char[1]

Ignore. Used for byte alignment.

34.5 Answer Structure

A list of preliminary prices is returned to the sender.

34.5.1 answer_prel_settlement_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘’, ‘A’, 17}.

items_n uintl6_t
The number of items held in the array.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

item

answer_prel_settlement_item_t[1500]
See answer_prel_settlement_item_t sub structure below.

34.5.2 answer_prel_settlement_item_t

Variable Description
series series_t

Contains the series to which this information relates.
settl_price_i int32_t

Settlement price.
settlement_date_s char[8]

Settlement date in YYYYMMDD format.
settlement_price_type_c uint8_t

The type of settlement price. Possible values include:
1 = Apply all types

2 =Normal.
hhmmss_s char[6]

Settlement time in HHMMSS format.
filler_1_s char[1]

Ignore. Used for byte alignment.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 175/370



ASX

35 1Q12 Total Equilibrium Prices

35.1 Query Function
This transaction is used to download the equilibrium price information from ASX Trade.

The Equilibrium Price is only present in an overlapping market. It shows the price that the opening trades would trade
at and the associated remaining quantity, if the series were to open.

To download data for all instrument series:

1. Remember the answer from the first query, the received instance_c.
Copy the value of the next_series field from the answer structure to the series field in the subsequent query.

3. Increment the value by one if the segment_number_n in the answer is greater than zero, and then copy it to the
segment_number_n in the subsequent query.

4. If thisis not the case, and the received sequence number is zero, the value of one should be copied.

5. Repeat steps 2 and 3 until instance_next_c in the answer is equal to the saved value from step 1, and the
segment_number_n in the answer is zero.

35.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_tot_equil_prices_t

Partitioned True

Segmented True

Answers IB12 (this is not an error - the response to 1Q12 is IB12)

35.3 Answer Properties

Transaction Type IB12

Struct Name answer_tot_equil_prices_t

35.4 Message Structure

35.4.1 query_tot_equil_prices_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘I’, ‘Q’, 12}.
series series_t

Fill in with any valid series.

segment_number_n uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.
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35.5 Answer Structure

35.5.1 answer_tot_equil_prices_t

Variable Description

transaction_type transaction_type_t
Contains the following: {‘I’, ‘B’, 12}.

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

instance_c uint8_t
Indicates the Matching Engine partition from which this information has been retrieved.

next_instance_c uint8_t
Indicates the next Matching Engine partition that needs to be used for a subsequent
query.

series_next series_t

Indicates which series identifier needs to be used for the subsequent query.

items_n uintl6_t
The number of items held in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

item answer_tot_equil_prices_item_t[1230]
See answer_tot_equil_prices_item_t sub structure below.

35.5.2 answer_tot_equil_prices_item_t

Variable Description

series series_t
Contains the series to which this information relates.

equilibrium_quantity_i int64_t
The volume that will be executed at the equilibrium price once the instrument series goes
into a trading state where order matching is enabled.

equilibrium_price_i int32_t
The equilibrium price (also referred to as IAP - indicative auction price) of the instrument
series, i.e. the price that the series would trade at when it goes into a trading state where
order matching is enabled.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
longer an equilibrium price for the series. Also equilibrium_quantity_i will be zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.
Note: If matching_price_type_c is 2, then this value indicates a reference price.

best_bid_premium_i int32_t
The best bid price that will be in the order book when the instrument series goes into a
trading state where order matching is enabled.
Decimal places are implied from the attributes of the associated instrument class to the
series.

best_ask_premium_i int32_t
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Variable Description

The best ask price that will be in the order book when the instrument series goes into a
trading state where order matching is enabled.
Decimal places are implied from the attributes of the associated instrument class to the
series.
best_bid_quantity_i int64_t
The volume for the best bid price that will be in the order book when the instrument series
goes into a trading state where order matching is enabled. If the best_bid_premium_i and
the equilibrium_price_i values are equal then this quantity will be the surplus volume.
best_ask_quantity_i int64_t
The volume for the best ask price that will be in the order book when the instrument goes
into a trading state where order matching is enabled. If the best_ask_premium_i and the
equilibrium_price_i values are equal then this quantity will be the surplus volume.

matching_price_type_c uint8_t
Different type of prices distributed as equilibrium price.
Possible values include:
1 = Normal indicative Equilibrium Price
2 = Reference price. Not currently used
filler_3_s char[3]
Ignore. Used for byte alignment.
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36 1Q18 Total Volumes and Query

36.1 Query Function

This query is used to download the Summary Price and order book Information from ASX Trade. In order to maintain a
real time database of the information published, the Ol application must listen to the BO14 and BD2 broadcasts.

The 1Q18 provides the baseline information for the BO14 and BD2 broadcasts and the 1Q19 query provides the baseline
information for the BO15 and BD2. Both queries and their associated responses contain the same structures, however
the information returned differs. IA18 will contain price depth, held in an array, whereas IA19 will return only the top of
the market, held in the same array structure, but not using all the elements of that array.

Users should consider utilising this query only to match their subscribed broadcasts. In ASX Trade, the BO14 broadcast
is only issued over derivative markets (Stock Derivatives market, Index Derivatives marketand Listed Funds, Structured
Products & Warrants market); whereas the BO15 is issued over the Equity markets and the Interest Rate market. So
although executing an IQ18 query over an Equity market is possible, the information returned can never be maintained
through a subscription to a broadcast. Users should be tailoring their Ol applications to use the 1Q18 for instruments
that have BO14 subscriptions and the 1Q19 for instruments that have BO15 subscriptions.

1. The following sequence of actions must be performed by the application in order to synchronise this query’s
answer with the BO14 and BD2 broadcasts.

2. Start subscribing for BO14 and BD2 broadcasts.

3. Received broadcasts must not be processed until step 3. The user application must keep these broadcasts in an
internal queue.

4. Sendin the 1Q18 transactions.

When the 1Q18 download of data is complete, the user application must handle the queued BO14 and BD2

broadcasts.

Process the BO14 and BD2 broadcasts in the same order as they were received.

The application has the correct information at the point when all queued broadcasts have been handled.

Remove the usage of the internal queue when all queued broadcasts have been processed.

New broadcasts received should be used to directly modify the application’s maintained database.

To download data for all authorised instrument series:

v

© o N

10. Copy the value in the next_series field to the series field of query_hdr_t in the subsequent query.

11. Increment the value by one if the segment_number_n in the answer is greater than zero.

12. Repeat steps 10 and 11 until segment_number_n and series_next in the answer is zero.

This answer will contain only series to which the user has been granted access. Novice Ol developers can become
confused when they receive price information for combinations which are unknown to them because they have yet to
execute a DQ126 query to retrieve the existing combinations or subscribe for BU126 broadcasts for any new
combinations. Also the answer will include each series regardless of whether it has any price information at that time.

The answer will contain only series to which the user has been granted access. Also, the answer will include each series
regardless of whether it has any price information at that time.

Note

® When requesting 1Q18 information without first having executed a DQ126 query to retrieve the existing
combinations or subscribe for BU126 broadcasts for any new combinations, the IA18 may return information for
unknown combination series.
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36.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

Partitioned False

Segmented True

Answers IA18

36.3 Answer Properties

Transaction Type IA18

Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs are described below.

36.4 Message Structure

This is a variable information query. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e query_hdr_t
e sub_item_hdr_t
e ob_levels_query_data_t (named structure 33020)
e optionally followed by:
— sub_item_hdr_t
— ob_levels_id_t (hamed structure 33002).

Users need to be aware that the ob_levels_query_data_t struct is mandatory as it contains the segment number field,
whereas the ob_levels_id_t struct is optional as it contains the filtering series field. Users should not add or remove
structures from subsequent queries once the initial query has been transmitted and its response received.

36.4.1 query_hdr_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘I’, ‘Q’, 18}.

series series_t
Filled with any valid series. This field indicates to ASX Trade where to start the search for
price information. In subsequent queries this field should be filled with the values returned
in the series_next field of the ob_levels_next_query_t struct in the answer.

items_n uintl6_t
The number of items held in the VIM, either one or two depending if the user wishes to
use the ob_levels_id_t struct.

size_n uintl6_t
The size of the entire VIM, including this header.
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36.4.2 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t
Contains a number, indicating the type of structure that follows.

size_n uintl6_t
The size of the structure that is to follow, including this header.

36.4.3 ob_levels_query data_t (named structure 33020)

Variable Description

segment_number_n uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

36.4.4 ob_levels_id_t (named structure 33002)

This named structure is not mandatory in the query. If the series is provided by the user however, then this acts as a
filter for this query. Only instrument series matching the filter are returned in the answer. The structure may not be
repeated within the query and each subsequent query used to retrieve further segments or partitions should contain
the same filter information.

Variable Description

series series_t
Acts as a filter for this query. Fill in country and market code to retrieve information on
that particular market. Fill in country, market and instrument group code to retrieve
information on that particular instrument type. Fill in country, market, instrument group
and commodity code to retrieve information on that particular instrument class. Or
provide a full series definition to query for a particular instrument series.

block_n uint32_t
This field is not used and should be set to zero.

36.5 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_hdr_t
e sub_item_hdr_t
o ob_levels_next_query_t (named structure 33032)
e one or more sequences of:
— sub_item_hdr_t
— ob_levels_id_t (named structure 33002)
— one or more sequences of:

— sub_item_hdr_t
- a choice of:

e ob_levels_price_volumes_t (named structure 33003)
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e ob_levels_order_number_t (named structure 33004)

e ob_levels_total_quantity_t (named structure 33005)

e ob_levels_no_of_orders_t (named structure 33033)

e market_info_base_t (named structure 33034)

e market_info_asx_t (named structure 33039)

e market_info_index_t (named structure 33040)

e ob_levels_undisclosed_quantity_t (named structure 33041)
e ob_levels_closing_t (named structure 33031)

e ob_levels_price_t (named structure 33006)

e market_info_asx_extended (named structure 33139)

ASX Trade only allows either ob_levels_price_t (named structure 33006) or ob_levels_price_volumes_t (named
structure 33003) to be distributed for a given instrument. The two of them are never distributed simultaneously.
Currently, only the latter is distributed. The ob_levels_price_t struct is given here for future reference.

The interpretation of the various possible structures returned in the answer are the same as in BO14 with some
additions and exceptions described in the structure definitions below.

36.5.1 answer_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘’, ‘A’, 18}.
items_n uintl6_t

The number of sub items held in the VIM.
size_n uintl6_t

The size of the entire message, including this header.

36.5.2 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t
Contains a number, indicating the type of structure that follows.

size_n uintl6_t
The size of the structure that is to follow, including this header.

36.5.3 ob_levels_next_query_t (named structure 33032)

This structure is used by the application in order to perform a complete download of information as previously
described.

Variable Description

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero indicates that there are no
more segments.

instance_c uint8_t
Set to one.

instance_next_c uint8_t
Set to one.
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Variable Description

series_next series_t
Indicates the series identifier which needs to be used for the subsequent query.

36.5.4 ob_levels_id_t (named structure 33002)

This structure defines the instrument series to which succeeding structures relate (up until the occurrence of a new
ob_levels_id_t structure).

Variable Description
series series_t

Contains the series to which this price information relates.
block_n uint32_t

This field is not used and should be set to zero.

36.5.5 ob_levels_price_volumes_t (named structure 33003)

The price masks are interpreted as bit fields where currently the lowest 10 bits are used. Bit O corresponds to the first
ranked price, bit 1 to the second best ranked price, etc. For each bit set in the mask an array item is present. Bid items
are placed before ask items in the array. Better ranked prices are placed before lower ranked prices in the array. The
items_c field holds the total number of items within the array.

For ASX Trade, the current configuration for this response has been made so that only five levels of depth are
disseminated. However users should be aware that the system is capable of 10 levels of depth in this response. The
number of levels will be indicated in the premium_levels_c field.

Also, ASX Trade only allows either ob_levels_price_t (named structure 33006) or ob_levels_price_volumes_t (named
structure 33003) to be distributed for a given instrument. The two of them are never distributed simultaneously.
Currently, only the ob_levels_price_volumes_t struct is distributed.

Variable Description

bid_mask_n uintl6_t
Interpreted as a bit field where the lowest 10 bits are used. Bit 0 corresponds to the first
ranked price, bit 1 to the second best ranked price, etc. For each bit set in the mask, an
associated array item is present in the broadcast. The bit set indicates to which price level
the array item corresponds. All bid items are placed before any ask items in the array.
Better ranked prices are placed before lower ranked prices in the array. The items_c field
holds the total number of items within the array.
Example:
If the bid price mask has the value 3 (bit 0 and 1 set) and the ask price mask has the value 1
(bit 0 set only), the array will contain three items consisting of:
Array[0] - Premium and demand for bid level 1
Array[1] - Premium and demand for bid level 2
Array[2] - Premium and demand for ask level 1.
This response indicates that there are not bid levels of 3, 4, and 5, or ask levels for 2, 3, 4
and 5.
Example:
If the bid price mask has the value of zero and the ask price mask has the value 31 (bit 0 to
4 set), the array consists of the following items:
Array[0] - Premium and demand for ask level 1
Array[1] - Premium and demand for ask level 2
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Variable

Description

Array[2] - Premium and demand for ask level 3
Array[3] - Premium and demand for ask level 4
Array[4] - Premium and demand for ask level 5.
This response indicates that there are no orders at all on the bid side for this series.

ask_mask_n

uintl6_t
Refer to the description for bid_mask_n above.

premium_levels_c

uint8_t

Propagates the currently distributed price depth for this instrument series. Possible values
are currently in the range from zero to five. This value can be changed up to a maximum of
10.

0 =the exchange doesn’t distribute any prices at all

1 = the exchange distributes the first ranked price level

2 =the exchange distributes two best prices levels

3 =the exchange distributes three best prices levels

4 =the exchange distributes four best prices levels

5 = the exchange distributes five best prices levels.

The premium levels could be changed during the day for a given instrument series. In the
case where the premium level is decreased, the application must clear all price levels
beyond the current level.

demands_populated_c

uint8_t
Indicates if the distribution of quantity is enabled or disabled for the different price levels.
For this struct the value is always 1 (enabled) as the volume will be included in the items.

items_c uint8_t

Indicates how many items are in the array below.
filler_1_s char[1]

Ignore. Used for byte alignment.
item ob_levels_price_volumes_item_t[32]

See ob_levels_price_volumes_item_t sub structure below.

36.5.6 ob_levels_price_volumes_item_t

Variable Description

premium_i int32_t
The price for this level.
If the 31t bit (highest bit) is set and the rest are zero, then this indicates that there is no
price available. This differs from the value of zero (all bits zero) indicating a price of zero.
ASX Trade allows orders to be placed with a price of zero for combinations.
Decimal places are implied from the attributes of the associated instrument class to the
series.

demand_u int64_t

Total quantity of orders (excluding hidden quantities).

36.5.7 ob_levels_order_number_t (named structure 33004)

The order numbers provided in this structure are the order numbers for the first ranked bid and ask orders in the order

book.
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Variable Description

order_number_bid_u quad_word
The order number for the first ranked bid order in the order book.

order_number_ask_u quad_word
The order number for the first ranked ask order in the order book.

36.5.8 ob_levels_total_quantity_t (named structure 33005)

The quantities provided in this structure are the total quantity of all orders in the order book for the instrument series.

Variable Description

total_quantity_bid_u int64_t
Total bid quantity (excluding hidden quantities).

total_quantity_ask_u int64_t
Total ask quantity (excluding hidden quantities).

36.5.9 ob_levels_no_of _orders_t (named structure 33033)

Variable Description

bid_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

ask_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

total_no_of bid_orders_u uint32_t
Total number of all the bid orders for the given series.

total_no_of_ask_orders_u uint32_t
Total number of all the ask orders for the given series.

premium_levels_c uint8_t
Number of levels in aggregated price depth.
filler_2_s char[2]

Ignore. Used for byte alignment.

items_c uint8_t
The number of items held in the array.

item ob_levels_no_of_orders_item_t[32]
See ob_levels_no_of_orders_item_t sub structure below.

36.5.10 ob_levels_no_of orders_item_t

Variable Description

no_of_orders_u uint32_t
Number of orders for this price level.

36.5.11 market_info_base_t (named structure 33034)

This structure is provided in the answer only if any of the price related fields have a value.
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Variable

Description

opening_price_i

int32_t

The first on-market sale price of the series for the day.

If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
opening price available. This differs from the value of zero (all bits zero) indicating a price
of zero.

Decimal places are implied from the attributes of the associated instrument class to the
series.

high_price_i int32_t
The highest on-market traded price of the series for the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
high price available. This differs from the value of zero (all bits zero) indicating a price of
zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

low_price_i int32_t
The lowest on-market traded price of the series for the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
low price available. This differs from the value of zero (all bits zero) indicating a price of
zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

last_price_i int32_t
The last on-market traded price of the series for the day.
If the 31t bit (highest bit) is set and the rest are zero, then this indicates that there is no
last price available. This differs from the value of zero (all bits zero) indicating a price of
zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

volume_u int64_t
Volume of the last trade.

turnover_u int64_t
Total traded volume during the day.

number_of _deals_u uint32_t
Number of trades executed.

hhmmss_s char[6]

The UTC (local time) when this processed price information was issued. This will be the
same value as shown in the last BD2 broadcast given for this particular series. Given in
HHMMSS format.

trend_indicator_c

char[1]
Trend indicator for new price compared to previous one:
‘+’ = higher price than previously
‘-* = lower price than previously
‘=" = same price as previously
‘=no trend available.

‘

deal_source_c

uint8_t
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Variable Description

Where the last trade was executed. Refer to Trade Source in ASX Trade Introduction and
Business Information for the possible values in this field.

36.5.12 market_info_asx_t (named structure 33039)

Variable Description

number_of_trades_u uint32_t
Number of trades executed during the day.

turnover_value_qg int64_t
The total traded amount today.
Decimal places are implied from the attributes of the associated instrument class to the
series.

36.5.13 market_info_index_t (named structure 33040)

This structure is provided in the answer only if any of the price related fields have a value.

Variable Description

high_price_i int32_t
The highest value for an index during the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
high value available. This differs from the value of zero (all bits zero) indicating an index
value of zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

low_price_i int32_t
The lowest value during the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
low value available. This differs from the value of zero (all bits zero) indicating an index
value of zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

last_price_i int32_t
The last value given during the day.
If the 31t bit (highest bit) is set and the rest are zero, then this indicates that there is no
last value available. This differs from the value of zero (all bits zero) indicating an index
value of zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

change_previous_i int32_t
Change in percent since previous broadcast.
Decimal places are implied from the attributes of the associated instrument class to the
series.

change_yesterday_i int32_t
Percentage change since current day’s initial value. Decimal places are implied from the
attributes of the associated instrument class to the series.

points_of_movement_i int32_t
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Variable Description

Points change since the current day’s initial value. Decimal places are implied from the
attributes of the associated instrument class to the series.

date_time_of_dist_s char[14]
UTC and time of distribution in YYYYMMDDHHMMSS format.
date_time_of_comp_s char[14]

UTC date and time of computation in YYYYMMDDHHMMSS format.

36.5.14 ob_levels_undisclosed_quantity_t (named structure 33041)

This structure will show whether a price level, each side of the book, has Undisclosed Quantity or not. The actual
undisclosed quantities are not revealed. It is possible for a price level to have the disseminated quantity zero.

Variable Description

bid_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

ask_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

36.5.15 ob_levels_closing_t (named structure 33031)

This structure is provided in the answer only if any of the included fields has a value set.

Variable Description

closing_price_i int32_t
This field contains the previous day’s closing price.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
close price available. This differs from the value of zero (all bits zero) indicating closing
price of zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

open_balance_u int64_t
Indicates the open interest on the series, i.e. the number of outstanding contracts (this is
not updated intraday).

36.5.16 ob_levels_price_t (named structure 33006)
This structure is used in the same way as ob_levels_price_volumes_t.

ASX Trade only allows either ob_levels_price_t (named structure 33006) or ob_levels_price_volumes_t (named
structure 33003) to be distributed for a given instrument. The two of them are never distributed simultaneously.
Currently, only the latter is distributed. The ob_levels_price_t struct is given here for future reference.

Variable Description

bid_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).
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Variable Description

ask_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

premium_levels_c uint8_t
Number of levels in aggregated price depth.

demands_populated_c uint8_t
Indicates if the distribution of quantity is enabled or disabled for the different price levels.
Possible values:
1 = Demands are populated
2 = Demands are not populated.

items_c uint8_t
Indicates how many items are in the array below.
filler_1_s char[1]

Ignore. Used for byte alignment.

item ob_levels_price_item_t[32]
See ob_levels_price_item_t sub structure below.

36.5.17 ob_levels_price_item_t

Variable Description

premium_i int32_t
The price for this level.
If the 31t bit (highest bit) is set and the rest are zero, then this indicates that there is no
price available. This differs from the value of zero (all bits zero) indicating a premium of
zero. ASX Trade allows orders to be placed with a price of zero for combinations.
Decimal places are implied from the attributes of the associated instrument class to the
series.

36.5.18 market_info_asx_extended (named structure 33139)

Variable Description

extended_opening_price_i int64_t
This field may be set to the opening price with up to four decimal places.

extended_high_price_i int64_t
This field may be set to the high price with up to four decimal places.

extended_low_price_i int64_t
This field may be set to the low price with up to four decimal places.

extended_last_price_i int64_t
This field may be set to the low price with up to four decimal places.

36.6 Examples

The examples below illustrate the functionality of IA18/IA19 with respect to what information they may contain in
different market situations.
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36.6.1 Examplel

Before opening on a derivatives market, no orders have been entered and no price or volume statistics are available.
The reply will consist only of the structures containing series information. Then for each series in the answer, a
sequence number structure for synchronising the query and broadcast flow and a closing price structure is sent. As with
all responses to this query, the reply will contain information on what to send in the next query. This may include:

o ob_levels_next_query_t

e ob_levels_id_t

e ob_levels_closing_t

e ob_levels_id_t

e ob_levels_closing_t

e ob_levels_id_t (no closing price or open balance available)
e ob_levels_id_t (no closing price or open balance available)
e ob_levels_id_t (no closing price or open balance available)
e ob_levels_closing_t.

36.6.2 Example 2

When the query is placed after the market has opened and there are orders in the market, and trades have been
matched, then the sequence of named structures may include:

e« ob_levels_next_query_t

e ob_levels_id_t

e ob_levels_price_volumes_t (or ob_levels_price_t)
o market_info_base_t

o ob_levels_closing_t

o ob_levels_order_number_t (if enabled)

e ob_levels_total_quantity_t (if enabled)

e ob_levels_no_of _orders_t

e ob_levels_id_t

e ob_levels_price_volumes_t (or ob_levels_price_t)
o market_info_base_t

e ob_levels_closing_t

e ob_levels_order_number_t (if enabled)

e ob_levels_total_quantity_t (if enabled)

o ob_levels_no_of_orders_t.

36.6.3 Example 3

When the query is placed after the market has opened and there are orders in the market but no trades have been
matched, the sequence of named structures may include:

e ob_levels_next_query_t

e ob_levels_id t

o ob_levels_price_volumes_t (or ob_levels_price_t)

o ob_levels_closing_t (closing price or open balance set)
o ob_levels_order_number_t (if enabled)

o ob_levels_total_quantity_t (if enabled)

e ob_levels_no_of_orders_t

e ob_levels_id t

o ob_levels_price_volumes_t (or ob_levels_price_t)

e« ob_levels_closing_t (closing price or open balance set)
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o o0b_levels_order_number_t (if enabled)
o ob_levels_total_quantity_t (if enabled)
e ob_levels_no_of_orders_t.
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37 1Q19 Total Volumes and Prices Query

37.1 Query Function

This query is used to download the Summary Price and order book Information from ASX Trade. In order to maintain a
real time database of the information published, the Ol application must listen to the BO15 and BD2 broadcasts.

The 1Q19 provides the baseline information for the BO15 and BD2 broadcasts, and the IQ18 broadcasts provide the
baseline information for the BO14 and BD2 broadcasts. Both queries and their associated responses contain the same
structures, however the information returned differs. IA18 will contain price depth, held in an array, whereas IA19 will
return only the top of the market, held in the same array structure, but not using all the elements of that array.

Users should consider utilising this query only to match their subscribed broadcasts. In ASX Trade, the BO14 broadcast
is only issued over derivative markets (Stock Derivatives market, Index Derivatives market, and Listed Funds, Structured
Products and Warrants market), whereas the BO15 is issued over the Equity market and the Interest Rate market). So
although executing an IQ18 query over an Equity market is possible, the information returned can never be maintained
through a subscription to a broadcast. Users should be tailoring their Ol applications to use the 1Q18 for instruments
that have BO14 subscriptions and the 1Q19 for instruments that have BO15 subscriptions.

To synchronise the query, answer with BO15 and BD2 broadcasts:

1. Start subscribing for BO15 and BD2 broadcasts.
Received broadcasts must not be processed until step 3. The user application must keep these broadcasts in an
internal queue.
3. Sendin the I1Q19 transaction.
When the 1Q19 download of data is complete, the user’s application must handle the queued BO15 and BD2
broadcasts.
Process the BO15 and BD2 broadcasts in the same order as they were received.
The application has the correct information at the point when all queued broadcasts have been handled.
Remove the usage of the internal queue.
New broadcasts received should directly modify the application’s maintained database.
To download data for all authorised instrument series:

®» N o v

9. Remember the answer for the first received query instance_c.

10. Copy the value in the next_series field to the series field of query_hdr_t in the subsequent query.

11. Increment the value by one if the segment_number_n in the answer is greater than zero.

12. Repeat steps 10 and 11 until segment_number_n and series_next in the answer is zero.

This answer will contain only those series to which the user has been granted access. Also the answer will include each
series regardless of whether it has any price information at that time.

Note

® When requesting 1Q19 information without first having executed a DQ126 query to retrieve the existing
combinations or subscribe for BU126 broadcasts for any new combinations, the IA19 may return information for
unknown combination series.

37.2 Query Properties

Function Call omniapi_query_ex
Facility EPO
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Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

Partitioned False

Segmented True

Answers IA19

37.3 Answer Properties

Transaction Type IA19

Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs is described below.

37.4 Message Structure

This is a variable information query. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e query_hdr_t
e sub_item_hdr_t
o ob_levels_query_data_t (named structure 33020)
e optionally followed by:
— sub_item_hdr_t
— ob_levels_id_t (nhamed structure 33002).

Users need to be aware that the ob_levels_query_data_t struct is mandatory as it contains the segment number field,
where as the ob_levels_id_t struct is optional as it contains the filtering series field. Users should not add or remove
structures from subsequent queries once the initial query has been transmitted and its response received.

37.4.1 query_hdr_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘I’, ‘Q’, 19}.

series series_t
Filled with any valid series. This field effectively tells ASX Trade where to start the search
for price information. In subsequent queries this field should be filled with the values
returned in the series_next field of the ob_levels_next_query_t struct in the answer.

items_n uintl6_t
The number of items held in the VIM, either one or two depending if the user wishes to
use the ob_levels_id_t struct.

size_n uintl6_t
The size of the entire VIM, including this header.

37.4.2 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t
Contains a number, indicating the type of structure that follows.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 193/370



ASX

Variable Description

size_n uintl6_t
The size of the structure that is to follow, including this header.

37.4.3 ob_levels_query_data_t (named structure 33020)

Variable Description

segment_number_n uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

filler_2_s char[2]
Ignore. Used for byte alignment.

37.4.4 ob_levels_id_t (named structure 33002)

This named structure is not mandatory in the query. If provided by the user however, then the series is used as a filter
for this query. Only instrument series matching the filter is returned in the answer. The structure may not be repeated
within the query and each subsequent query should contain the same series information.

Variable Description

series series_t
Acts as a filter for this query. Fill in country and market code to retrieve information on
that particular market. Fill in country, market and instrument group code to retrieve
information on that particular instrument type. Fill in country, market, instrument group
and commodity code to retrieve information on that particular instrument class. Or
provide a full series definition to query for a particular instrument series.

block_n uint32_t
This field is not used and should be set to zero.

37.5 Answer Structure

e answer_hdr_t
e sub_item_hdr_t
e ob_levels_next_query_t (named structure 33032)
e one or more sequences of:
— sub_item_hdr_t
— ob_levels_id_t (hamed structure 33002)
—  one or more sequences of:

— sub_item_hdr_t
- a choice of:

e ob_levels_price_volumes_t (named structure 33003)
e ob_levels_order_number_t (named structure 33004)
e ob_levels_total_quantity_t (named structure 33005)
e ob_levels_no_of_orders_t (named structure 33033)
e ob_levels_price_t (named structure 33006)

e market_info_base_t (named structure 33034)

e market_info_asx_t (named structure 33039)

e market_info_index_t (named structure 33040)
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e ob_levels_undisclosed_quantity_t (named structure 33041)
e ob_levels_closing_t (named structure 33031)
e market_info_asx_extended (named structure 33139)

ASX Trade only allows either ob_levels_price_t (named structure 33006) or ob_levels_price_volumes_t (named
structure 33003) to be distributed for a given instrument. The two of them are never distributed simultaneously.
Currently, only the latter is distributed. The ob_levels_price_t struct is given here for future reference.

The interpretation of the various possible structures returned in the answer are the same as in BO15 with some
additions and exceptions described in the structure definitions below.

37.5.1 answer_hdr_t

Variable Description

transaction_type transaction_type_t
Contains the following: {‘’, ‘A’, 19}.

items_n uintl6_t
The number of sub items held in the VIM.

size_n uintl6_t
The size of the entire message, including this header.

37.5.2 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t
Contains a number, indicating the type of structure that follows.

size_n uintl6_t
The size of the structure that is to follow, including this header.

37.5.3 ob_levels_next_query_t (named structure 33032)

This structure is used by the application in order to perform a complete download of information as previously
described.

Variable Description

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

instance_c uint8_t

Set to one..
instance_next_c uint8_t

Set to one.
series_next series_t

Indicates the series identifier which needs to be used for the subsequent query.

37.5.4 ob_levels_id_t (named structure 33002)

This structure defines the instrument series to which succeeding structures relate (up until the occurrence of a new
ob_levels_id_t structure).
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Variable Description
series series_t

Contains the series to which this price information relates.
block_n uint32_t

This field is not used and should be set to zero.

37.5.5 ob_levels_price_volumes_t (named structure 33003)

The price masks are interpreted as bit fields where currently the lowest 10 bits are used. Bit 0 corresponds to the first
ranked price, bit 1 to the second best ranked price, etc. For each bit set in the mask an array item is present. Bid items
are placed before ask items in the array. Better rank prices are placed before lower ranked prices in the array. The
items_c field holds the total number of items within the array.

For ASX Trade, the current configuration for this response has been made so that only the first level of depth will be
disseminated. However users should be aware that the system is capable of 10 levels of depth in this response. The
number of levels will be indicated in the premium_levels_c field.

Also, ASX Trade only allows either ob_levels_price_t (named structure 33006) or ob_levels_price_volumes_t (named
structure 33003) to be distributed for a given instrument. The two of them are never distributed simultaneously.
Currently, only the ob_levels_price_volumes_t struct is distributed.

Variable Description

bid_mask_n uintl6_t
Interpreted as a bit field where the lowest 10 bits are used. Bit 0 corresponds to the first
ranked price, bit 1 to the second best ranked price, etc. For each bit set in the mask an
associated array item is present in the broadcast. The bit set indicates to which price level
the array item corresponds. All bid items are placed before any ask items in the array.
Better rank prices are placed before lower ranked prices in the array. The items_c field
holds the total number of items within the array.
Example:
If the bid price mask has the value three (bit 0 and 1 set) and the ask price mask has the
value one (bit 0 set only), the array will contain three items consisting of:
Array[0] - Premium and demand for bid level 1
Array[1] - Premium and demand for bid level 2
Array[2] - Premium and demand for ask level 1.
This response indicates that there are not bid levels of 3, 4, and 5, nor ask levels for 2, 3, 4
and 5.
Example:
If the bid price mask has the value zero and the ask price mask has the value 31 (bit 0 to 4
set), the array consists of the following items:
Array[0] - Premium and demand for ask level 1
Array[1] - Premium and demand for ask level 2
Array[2] - Premium and demand for ask level 3
Array[3] : Premium and demand for ask level 4
Array[4] - Premium and demand for ask level 5.
This response indicates that there are no orders at all on the bid side for this series.

ask_mask_n uintl6_t
Refer to the description for bid_mask_n above.

premium_levels_c uint8_t
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Variable Description

Propagates the currently distributed price depth for this instrument series. Possible values
are currently in the range from zero to one. Note that this value can be changed up to a
maximum of 10.

0 = The exchange doesn’t distribute any prices at all

1 = That the exchange distributes the first ranked price level.

The premium levels could be changed during the day for a given instrument series. In the
case where the premium level is decreased, the application must clear all price levels
beyond the current level.

demands_populated_c uint8_t
Indicates if the distribution of quantity is enabled or disabled for the different price levels.
For this struct the value will always be one (enabled) as the volume will be included in the

items.
items_c uint8_t

Indicates how many items are in the array below.
filler_1_s char[1]

Ignore. Used for byte alignment.

item ob_levels_price_volumes_item_t[32]
See ob_levels_price_volumes_item_t sub structure below.

37.5.6 ob_levels_price_volumes_item_t

Variable Description

premium_i int32_t
The price for this level.
If the 31t bit (highest bit) is set and the rest are zero, then this indicates that there is no
premium available. This differs from the value of zero (all bits zero) indicating a price of
zero. ASX Trade allows orders to be placed with a price of zero for combinations.
Decimal places are implied from the attributes of the associated instrument class to the
series.

demand_u int64_t
Total quantity of orders (excluding hidden quantities).

37.5.7 ob_levels_order_number_t (named structure 33004)

The order numbers provided in this structure are the order numbers for the first ranked bid and ask orders in the order
book.

Variable Description

order_number_bid_u quad_word
The order number for the first ranked bid order in the order book.

order_number_ask_u quad_word
The order number for the first ranked ask order in the order book.

37.5.8 ob_levels_total_quantity_t (named structure 33005)

The quantities provided in this structure are the total quantity of all orders in the order book for the instrument series.
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Variable Description

total_quantity_bid_u int64_t
Total bid quantity (excluding hidden quantities).

total_quantity_ask_u int64_t
Total ask quantity (excluding hidden quantities).

37.5.9 ob_levels_price_t (named structure 33006)
This structure is used in the same way as ob_levels_price_volumes_t.

ASX Trade only allows either ob_levels_price_t (named structure 33006) or ob_levels_price_volumes_t (named
structure 33003) to be distributed for a given instrument. The two of them are never distributed simultaneously.
Currently, only the latter is distributed. The ob_levels_price_t struct is given here for future reference.

Variable Description

bid_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

ask_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

premium_levels_c uint8_t
Number of levels in aggregated order depth.

demands_populated_c uint8_t
Indicates if the distribution of quantity is enabled or disabled for the different price levels.
For this struct the value will always be two (disabled) as the volume will not be included in

the items.
items_c uint8_t

Indicates how many items are in the array below.
filler_1_s char[1]

Ignore. Used for byte alignment.

item ob_levels_price_item_t[32]
See ob_levels_price_item_t sub structure below.

37.5.10 ob_levels_price_item_t

Variable Description

premium_i int32_t
The price for this level.
If the 31% bit (highest bit) is set and the rest are zero, then this indicates that there is no
price available. This differs from the value of zero (all bits zero) indicating a premium of
zero. ASX Trade allows orders to be placed with a price of zero for combinations.
Decimal places are implied from the attributes of the associated instrument class to the
series.
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37.5.11 ob_levels_no_of orders_t (named structure 33033)

Variable Description

bid_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

ask_mask_n uintl6_t

Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

total_no_of_bid_orders_u  uint32_t

Total number of all the bid orders for the given series.
total_no_of _ask_orders_u uint32_t

Total number of all the ask orders for the given series.
premium_levels_c uint8_t

Number of levels in aggregated price depth.
filler_2_s char[2]

Ignore. Used for byte alignment.
items_c uint8_t

The number of items held in the array.
item ob_levels_no_of _orders_item_t[32]

See ob_levels_no_of _orders_item_t sub structure below.

37.5.12 ob_levels_no_of_orders_item_t

Variable

Description

no_of _orders_u

uint32_t
Number of orders for this price level.

37.5.13 market_info_base_t (named structure 33034)

This structure is provided in the answer only if any of the price related fields have a value.

Variable

Description

opening_price_i

int32_t

The first on-market sale price of the series for the day.

If the 31t bit (highest bit) is set and the rest are zero, then this indicates that there is no
opening price available. This differs from the value of zero (all bits zero) indicating a price
of zero.

Decimal places are implied from the attributes of the associated instrument class to the
series.

high_price_i int32_t
The highest on-market traded price of the series for the day.
If the 31% bit (highest bit) is set and the rest are zero, then this indicates that there is no
high price available. This differs from the value of zero (all bits zero) indicating a price of
zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

low_price_i int32_t
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Variable Description
The lowest on-market traded price of the series for the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
low price available. This differs from the value of zero (all bits zero) indicating a price of
zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

last_price_i int32_t
The last on-market traded price of the series for the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
last price available. This differs from the value of zero (all bits zero) indicating a price of
zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

volume_u int64_t
Volume of the latest trade.

turnover_u int64_t
Total traded volume during the day.

number_of_deals_u uint32_t
Number of trades executed.

hhmmss_s char[6]

The UTC when this processed price information was issued. This will be the same value as
shown in the last BD2 broadcast given for this particular series. Given in HHMMSS format.

trend_indicator_c

char[1]
Trend indicator for new price compared to previous one:
‘+’ = higher price than previously
‘-* = lower price than previously
‘=" = same price as previously
‘=no trend available.

‘

deal_source_c

uint8_t
Where the last trade was executed. Refer to Trade Source in ASX Trade Information and
Business Information for the possible values in this field.

37.5.14 market_info_asx_t (named structure 33039)

Variable Description
number_of_trades_u uint32_t

Number of trades executed during the day.
turnover_value_q int64_t

The total traded amount today.

37.5.15 market_info_index_t (named structure 33040)

This structure is provided in the answer only if any of the price related fields have a value.

Variable

Description

high_price_i

int32_t
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Variable Description
The highest value for an index during the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
high value available. This differs from the value of zero (all bits zero) indicating an index
value of zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

low_price_i int32_t
The lowest value for an index during the day.
If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
low value available. This differs from the value of zero (all bits zero) indicating an index
value of zero.
Decimal places are implied from the attributes of the associated instrument class to the
series.

last_price_i int32_t

The last value given during the day.

If the 31 bit (highest bit) is set and the rest are zero, then this indicates that there is no
last value available. This differs from the value of zero (all bits zero) indicating an index
value of zero.

Decimal places are implied from the attributes of the associated instrument class to the
series.

change_previous_i

int32_t

Change in percent since previous broadcast.

Decimal places are implied from the attributes of the associated instrument class to the
series.

change_yesterday_i

int32_t
Percentage change since current day’s initial value. Decimal places are implied from the
attributes of the associated instrument class to the series.

points_of _movement_i

int32_t
Points change since the current day’s initial value. Decimal places are implied from the
attributes of the associated instrument class to the series.

date_time_of_dist_s char[14]
UTC and time of distribution in YYYYMMDDHHMMSS format.
date_time_of_comp_s char[14]

UTC and time of computation in YYYYMMDDHHMMSS format.

37.5.16 ob_levels_undisclosed_quantity_t (named structure 33041)

This structure will show whether a price level, each side of the book, has Undisclosed Quantity or not. The actual
undisclosed quantities are not revealed. It is possible for a price level to have the disseminated quantity zero.

Variable Description

bid_mask_n uintl6_t
Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).

ask_mask_n uintl6_t

Used as a bit mask in the same way as described in the bid_mask_n field of the
ob_levels_price_volumes_t (named structure 33003).
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37.5.17 ob_levels_closing_t (named structure 33031)

This structure is provided in the answer only if any of the included fields has a value set.

Variable Description

closing_price_i int32_t
This field contains the previous day’s closing price.

open_balance_u int64_t
Indicates the open interest on the series, i.e. the number of outstanding contracts (this is
not updated intraday).

37.5.18 market_info_asx_extended (named structure 33139)

Variable Description

extended_opening_price_i int64_t
This field may be set to the opening price with up to four decimal places.

extended_high_price_i int64_t
This field may be set to the high price with up to four decimal places.

extended_low_price_i int64_t
This field may be set to the low price with up to four decimal places.

extended_last_price_i int64_t
This field may be set to the low price with up to four decimal places.

37.6 Examples

The examples below illustrate the functionality of IA18/1A19 with respect to what information they may contain in
different market situations.

37.6.1 Examplel

Before opening on a derivatives market no orders have been entered, and no price or volume statistics are available.
The reply will consist only of the structures containing series information. Then for each series in the answer, a
sequence number structure for synchronising the query and broadcast flow and a closing price structure is sent. As with
all responses to this query, the reply will contain information on what to send in the next query. The sequence of
named structures may look like:

o ob_levels_next_query_t

e ob_levels_id_t

e ob_levels_closing_t

e ob_levels_id t

e ob_levels_closing t

e ob_levels_id_t (no closing price or open balance available)
e ob_levels_id_t (no closing price or open balance available)
e ob_levels_id_t (no closing price or open balance available)
e ob_levels_closing_t.

37.6.2 Example 2

When the query is placed after the market has opened and there are orders in the market, and trades have been
matched, then the sequence of named structures may look like:
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ob_levels_next_query_t

ob_levels_id_t

ob_levels_price_volumes_t (or ob_levels_price_t)
market_info_base_t

ob_levels_closing_t

ob_levels_order_number_t (if enabled)
ob_levels_total_quantity_t (if enabled)
ob_levels_no_of orders_t

ob_levels_id_t

ob_levels_price_volumes_t (or ob_levels_price_t)
market_info_base_t

ob_levels_closing_t

ob_levels_order_number_t (if enabled)
ob_levels_total_quantity_t (if enabled)
ob_levels_no_of orders_t.

37.6.3 Example 3

ob_levels_next_query_t

ob_levels_id_t

ob_levels_price_volumes_t (or ob_levels_price_t)
ob_levels_closing_t (closing price or open balance set)
ob_levels_order_number_t (if enabled)
ob_levels_total_quantity_t (if enabled)
ob_levels_no_of_orders_t

ob_levels_id_t

ob_levels_price_volumes_t (or ob_levels_price_t)
ob_levels_closing_t (closing price or open balance set)
ob_levels_order_number_t (if enabled)
ob_levels_total_quantity_t (if enabled)
ob_levels_no_of_orders_t.
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When the query is placed after the market has opened and there are orders in the market but no trades have been
matched, the sequence of named structures may look like:
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38 1Q48 Settlement Prices Query

38.1 Query Function
This query is used to retrieve settlement prices for either today or the previous day.

The information is available sometime after the market has closed. The BI7 broadcast indicates that the information is
ready (refer to BI7 Information Ready in ASX Trade Broadcasts for more information).

If a particular series does not have a settlement price for the relevant date, then it will not appear in the response.

38.2 Query Properties

Function Call omniapi_query_ex

Facility EP4

Struct Name query_trade_statistics_settle_t
Partitioned False

Segmented True

Answers A48

38.3 Answer Properties

Transaction Type IA48

Struct Name answer_trade_statistics_settle_t

38.4 Message Structure

38.4.1 query_trade_statistics_settle_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘I’, ‘Q’, 48}.

series series_t
Fill in the country_c and market_c fields to receive information on that particular market.

segment_number_n uintl6_t
Indicates which segment users wish to receive, typically starting at one. The reply structure
has a segment number field too, which indicates which segment was returned.

date_s char[8]
Indicates which date the user wishes to receive, either today or the previous business day.
Format: YYYYMMDD.

filler_2_s char[2]
Ignore. Used for byte alignment.

38.4.2 Return Codes

An 1Q48 query may be aborted by ASX Trade, in which case only the reason for the query being aborted is returned to
the sender.
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Cstatus Txstat

Successful INFO_SUCCESS - successful completion.

Successful INFO_NOINFO - no information available for specified segment, market and date.
Successful INFO_TODAYNOTAVAIL — today’s information is not yet available.

Transaction aborted INFO_BADSEG — segment number cannot be zero in an input query.

38.5 Answer Structure

38.5.1 answer_trade_statistics_settle_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘’, ‘A’, 48}.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_trade_statistics_settle_item_t[3500]
See answer_trade_statistics_settle_item_t sub structure below.

38.5.2 answer_trade_statistics_settle_item_t

Variable Description

series series_t
Contains the series to which this price information relates.

settle_price_i int32_t
The daily settlement price for the series.
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39 ML1 Price Limit Query

This query returns the Price Limit Reference Price and Price Limits for instrument series.

39.1 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_limit_trans_t
Partitioned True

Segmented False

Answers MA1l

39.2 Answer Properties

Transaction Type MA1

Struct Name

answer_limit_t

39.3 Message Structure

39.3.1 query_limit_trans_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘M’, ‘L’, 1}.

series

series_t

To retrieve all price limits, on the first query zero-fill the series. On subsequent queries
users are to fill this field with values received from the answer. The final response is
indicated by the series field in the answer being zero-filled.

This field can also act as a filter for a particular instrument series. Fill in the entire structure
to indicate that the response should only contain the price limits for that series. The user
must set the only_this_series_c field to 1 in this case. The final response is indicated by the
series field in the answer being zero-filled.

only_this_series_c

uint8_t

Only orders for a specific series are requested. Possible values include:
0 = Price Limits on all series

1 = Price Limits on the particular series indicated in the series field.

filler_3_s

char([3]
Ignore. Used for byte alignment.

39.4 Answer Structure

39.4.1 answer_limit_t

Variable

Description

transaction_type

transaction_type_t
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Variable Description
Contains the following: {'M’, ‘A’, 1}.
series series_t

The value in this field should be used in the next query. A zero-filled structure indicates this
is the last answer.

items_n uintl6_t
The number of items held in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

item answer_limit_item_t[1000]
See answer_limit_item_t sub structure below.

39.4.2 answer_limit_item_t

Variable Description

series series_t
Used to identify the instrument series for this item.

upper_limit_i int32_t
Price, High Limit.
Decimal places are implied for the attributes if the associated instrument class to the
series.

lower_limit_i int32_t
Price, Low Limit.
Decimal places are implied for the attributes if the associated instrument class to the
series.

reference_premium_i int32_t
Price Limits Reference Price for the instrument series.
Decimal places are implied for the attributes if the associated instrument class to the
series.
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40 MQ7 Total Order Book Query

This query returns all orders in the order book.

40.1 Query Function

40.1.1 Snapshot Issue

When the response for any one series in an MQ7 query spans multiple segments, ASX Trade will cache the response for
that series at the time the MQ7 was received so that the response will contain a true snapshot of the series. This means
that all segments of the response for that series will have the same sequence number. The sequence number
corresponds to the associated BO2 broadcasts (refer to BO2 Order Book Changes in ASX Trade Broadcasts for more
information). This applies whether the original query is for a single series or is a wildcard request.

When a query for a series is started, if the series has more than 1000 orders (or 400 in a market where participant IDs
are disclosed such as the Warrants market), the order book process will delete any current snapshot for that user, then
take a complete snapshot of the order book for that series. It will then return the first segment. The user then requests
the second segment using the details returned in the first response. The system checks its cached snapshot for that
user, and if the series match, it will return the orders from the cached data.

The MQ7 may be rejected with an ME_OHS_DATAINCOMPLETEerror code (-485014). This should be treated as a
temporary error and the query for that partition restarted (by setting all fields other than commodity_n to zero, which
should be set to the commodity code of the first underlying in that partition which failed to complete its download).

This error will occur:

o If asegmentis requested and the backend cannot find the snapshot of the instrument.

e If the initial query is done on one session and the second segment requested on a different user session.

o If the initial query is done on one session and all of the segment requests for the same partition are not completed
within 60 seconds.

o If the initial query for one series is done, then an initial query for a second series, then the second segment for the
first series is done.

o If the initial query is done and then the second segment requested and the system has failed over to the standby
processor between the requests.

Furthermore, users are advised that in the case where a query for a series is started and between the segments the
system fails over to the backup processor, if the next segment requested is the first on the sell side, the query will be
responded to normally but the snapshot on the sell side may not match the snapshot of the buy side. Despite this, the
integrity will be correct within each side of the market. If the failover to the standby system occurs other than on the
switch between buy and sell orders, an error will be returned as outlined above.

40.1.2 Recommended Practice

With this extra error condition and as per Conducting a Standard Session in ASX Trade Introduction and Business
Information, ASX recommends the following practice of processing MQ7 requests.

For individual series:

e  Subscribe for BO2 broadcasts for specific series (if maintaining a dynamic Order book - Equity and Interest Rate
markets only) and queue them for subsequent processing.

e Submit MQ7 query for specific series.

e Restart the query if an error is received.

o  After successfully receiving all segments of the query, process any queued broadcasts by discarding those BO2
broadcasts for this series that have a lower or the same sequence number.
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e Once all queued broadcasts are processed, a current up to date market picture has been achieved.
For wildcard queries:

e Subscribe for BO2 broadcasts (if maintaining a dynamic order book — Equity and Interest Rate markets only) and
queue them for subsequent processing.

e Submit MQ7 query for wildcard and store BO2 sequence number for each series.

o Ifanerroris received, restart query at beginning of current series (set series to current series, bid_or_ask_cto 0,
order number to 0, this_series_only_c to false).

e  After successfully receiving all segments of the query, process any queued broadcasts by discarding those BO2
broadcasts for each series that have a lower or the same sequence number.

e Once all queued broadcasts are processed, a current up to date market picture has been achieved.

40.1.3 No Depth Issue

If there happens to be no orders in a series, the response to the MQ7 will not retrieve any data. Therefore there will be
no sequence number corresponding to this particular series. If a broadcast for that series is received, it should be
applied. In this case, users will be required to ignore any processing errors that occur at this point (i.e. processing a BO2
that updates a non-existent order, or processing a BO2 that deletes a non-existent order). Doing so will achieve a
correct market picture.

However, the issue lies in when to stop ignoring these errors from processing BO2s for this particular series. ASX
currently recommends that users:

e Record the point in the broadcast stream at which the MQ7 query has finished.

e Execute one more broadcast poll to ensure that all BO2 broadcasts have been retrieved at the time.
e Apply the BO2 broadcasts up to this point ignoring any errors.

e Apply subsequent broadcasts normally.

40.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_tot_ob_t
Partitioned True

Segmented False

Answers MA42

40.3 Answer Properties

Transaction Type MA42

Struct Name answer_tot_ob_t

40.4 Message Structure

40.4.1 query_tot ob_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {'M’, ‘Q’, 7}.
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Variable

Description

series

series_t

To retrieve all orders in the system on the first query zero-fill the series, order_number_u
and bid_or_ask_c fields. On subsequent queries users are to fill in the same three fields
with values received from the answer. The final response is indicated by the series field in
the answer being zero-filled.

This field can also act as a filter for a particular instrument series. Fill in the entire structure
to indicate that the response should only contain the orders for that series. The user must
set the only_this_series_c field to 1 in this case. The final response is indicated by the
series field in the answer being zero-filled.

order_number_u

quad_word
Used as a coupling field for retrieving partitioned information. Use the series, this and the
bid_or_ask_c field to retrieve partitioned information.

bid_or_ask_c

uint8_t
Used as a coupling field for retrieving partitioned information. Use the series,
order_number_u and this field to retrieve partitioned information.

only_this_series_c

uint8_t

Only orders for a specific series are requested. Possible values include:
0 = Orders on all series

1 = Orders on the particular series indicated in the series field.

filler_2_s

char(2]
Ignore. Used for byte alignment.

40.5 Answer Structure

40.5.1 answer_tot_ob_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘M’, ‘A’, 42}.

series

series_t
The value in this field, along with the order_number_u and bid_or_ask_c values, should be
used in the next query. A zero-filled structure indicates this is the last answer.

order_number_u

quad_word
The value in this field, along with the series and bid_or_ask_c values, should be used in the
next query.

items_n uintl6_t
The number of items held in the array.
bid_or_ask_c uint8_t

The value in this field, along with the order_number_u and series values, should be used in
the next query.

filler_1_s char[1]
Ignore. Used for byte alignment.
item answer_tot_ob_item_t[1000]

See answer_tot_ob_item_t sub structure below.
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40.5.2 answer_tot_ob_item_t

Variable Description
order_number_u quad_word

The order identifier for the order in this item.
sequence_number_u uint32_t

Sequence number for the order in this item. Can be used to synchronise this query with
the BO2 Order broadcast.

ob_position_u uint32_t
Indicates the order book position, 1 being the highest priority.
combo_mark_c uint8_t

Indicates if an order is derived from a standard or TMC (so-called bait order).
0 = Not a bait order
254 = Bait order

filler_3_s char[3]

Ignore. Used for byte alignment.
order_no_id order_no_id_t

See order_no_id_t sub structure below.
party party_t

See party_t sub structure below.

40.5.3 order_no_id_t

Variable Description
series series_t
This is the series of the order.
mp_quantity_i int64_t
Shown quantity of the order or zero for an undisclosed order.
premium_i int32_t
The price of the order.
Note that the price for a combination order can be positive, zero or negative.
block_n uint32_t

Ignore. Always 1.

exch_order_type_n

uintl6_t

Exchange specific order types. Ignore any values returned that are not in the list below:
4 = Market Bid order (only entered by ASX Trading Operations)

8 = Price Stabilisation/Green Shoe order

32 = Undisclosed (use order _type_c to determine order type)

Note: Short sell, Centre Point or Sweep will not be shown in this response.

bid_or_ask_c uint8_t
Bid or Ask. Possible values include:
1 =Buy
2 = Sell.

filler_1_s char[1]

Ignore. Used for byte alignment.
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40.5.4 party_t

This structure will be blanked for instrument series that do not disclose participant IDs.

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s char[1]
Ignore. Used for byte alignment.

40.5.5 Return Codes

As mentioned in the preamble for this query, it is possible to receive an error if the snapshot is not available. Users
should re-query at the current series.

Cstatus Description
Successful Snapshot of order depth was returned
Transaction aborted ME_OHS_DATAINCOMPLETE — Snapshot could not be returned
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41 MQ8 Total Order Query

41.1 Query Function

This is used to query the user’s own orders in the order book.

Note:

® This query is a legacy query that does not return all order details. It only returns those fields that can be specified
for an order using the legacy MO31 Enter Order transaction. To retrieve the full order details, use the MQ92
Own Orders query.

41.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_tot_order_t
Partitioned true

Segmented false

Answers MA43

41.3 Answer Properties

Transaction Type MAA43

Struct Name answer_tot_order_t

41.4 Message Structure

41.4.1 query_tot_order_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘M’, ‘Q’, 8}.
series series_t

To retrieve a participants own orders in the system on the first query

zero-fill this series field and the order_index_u field. On subsequent queries users are to fill
in the same two fields with values received from the answer. The final response is
indicated by the series field in the answer being zero-filled.

This field cannot act as a filter. The query retrieves all orders for a particular participant or
user.

whose whose_t
Used to filter the results.
See whose_t sub structure below.

order_index_u uint32_t

Used as a coupling field for retrieving partitioned information. Use the series and this field
to retrieve partitioned information.
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41.4.2 whose_t

The strings in trading_code_t and ex_client_s are used as search parameters in the query. It can be configured to
specify My, Our, My Client’s or Our Client’s orders.

Type of Order Fields to be Completed

My orders country_id_s, ex_customer_s, user_id_s

Our orders country_id_s, ex_customer_s

My orders for a specific country_id_s, ex_customer_s, user_id_s ex_client_s
client

Our orders for a specific country_id_s, ex_customer_s and ex_client_s

client

Note:
® Fields that are omitted should be filled with NULLs and are not to be space padded. Furthermore, unlike the use
of the whose_t structure in the MO4 transaction, the ex_client_s field cannot contain wildcards.

Variable Description

trading_code trading_code_t
See trading_code_t sub structure below.

ex_client_s char[10]
When placing an order, this field is a free text and is typically used to indicate to
participants the ultimate client making the order. In this structure it can be used as a filter
so that the answer contains only those orders that have an ex_client_s matching the given
string.

filler_2_s char[2]
Ignore. Used for byte alignment.

41.4.3 trading_code_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

41.5 Answer Structure

After a successful MQ8 transaction, a list of own orders in the order book is returned to the sender.
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41.5.1 answer_tot_order_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'M’, ‘A’, 43}.
series series_t

The value in this field, along with the order_index_u value, should be used in the next
query. A zero-filled structure indicates this is the last answer.

order_index_u uint32_t
The value in this field, along with the series value, should be used in the next query.

items_n uintl6_t
The number of items held in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

item answer_tot_order_item_t[300]
See answer_tot_order_item_t sub structure below.

41.5.2 answer_tot_order_item_t

Variable Description
order_number_u quad_word

The order identifier for the order in this item.
sequence_number_u uint32_t

Ignore. Currently not used.
ob_position_u uint32_t

Indicates the order book position, 1 being the highest priority.
combo_mark_c uint8_t

Ignore. Not used in this query.
filler_3_s char[3]

Ignore. Used for byte alignment.

party party_t
See party_t sub structure.

order order_t
Detailed information on the order.
See order_t sub structure.

total_volume_i int64_t
The total quantity of the order, i.e. both the hidden and shown (display_quantity_i)
volume.
Only set as > 0 for iceberg orders. For normal orders this is set as 0.
Normal order - total_volume_i =0, display_quantity_i!=0
Iceberg order - total_volume_i = display_quantity_i!=0
Iceberg order - total_volume_i > display_quantity_i !=0.

display_quantity_i int64_t
This value should only be considered if the order is an iceberg order. It indicates the
original displayed quantity of the order and is therefore the value which the iceberg order
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Variable

Description

will use to re-populate its display_quantity_i field once all its current shown quantity has
been traded.

ASX Trade will automatically populate this field when the

total_volume_i field != 0.

orig_shown_quantity_i int64_t
The shown quantity of the order when it was originally entered.
orig_total_volume_i int64_t

The total_volume_i value of the order when it was originally entered.

timestamp_in

time_spec_t
The time when the order was entered or when it was last modified.
See time_spec_t sub structure.

timestamp_created

time_spec_t
The time when the order was originally entered.
See time_spec_t sub structure.

41.5.3 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

41.5.4 order_t

Variable

Description

series

series_t
The series to which this information relates.

trading_code

trading_code_t
Indicates the user who originally placed the order.
See trading_code_t sub structure.

order_var

order_var_t
See order_var_t sub structure for more information.

ex_user_code

ex_user_code_t
Indicates the user who last changed the order.
See ex_user_code_t sub structure.

give_up_member

give_up_member_t
Indicates the clearing participant.
See give_up_member_t sub structure.

exchange_info_s

char[32]
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Variable Description

A free text field used at participant’s discretion.

order_index_u uint32_t
Ignore. Currently not used.

transaction_number_n uintl6_t
The transaction number that was used to originally enter this order (e.g. 31 indicates
MO31).

change_reason_c uint8_t

Indicates the reason for the last order change. Possible values include:

1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

14 = Covered option delete

19 = Trade system deleted day order

20 = Deleted by system due to Instrument Session change

21 = Inactivated by system due to Instrument Session change

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_1 s char[1]
Ignore. Used for byte alignment.

41.5.5 order_var_t

Variable Description

mp_quantity_i int64_t
Shown quantity of the order.

premium_i int32_t
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Variable Description

The price of the order. A combination of this field and the order_type_c field signify
different types of orders.

0 = Market order (order_type_c > 1)

Any value = Fixed price order (order_type_c=1).

Note that the price for a tailor made combination order can be positive, zero or negative.

block_n uint32_t
Block size. Possible values:
0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n uintl6_t
This field is made up of two 8 bit parts - unit (most significant byte) and count (less
significant byte).
Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.
Note: The answer contains the number of days left for the order, decreasing by one every
day. It does not contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 =Short Sell order
(premium_i = an integer, order_type_c = 1 = Limit order
premium_i = 0, order_type_c = 2 = Market order
premium_i = 0, order_type_c = 3 Market-to-Limit order
premium_i = 0, order_type_c =17, time_validity_n != 0 = Best-Limit order).
Can also be combined with other exchange specific order types/attributes) outlined below.
Can only be a sell order (bid_or_ask_c = 2).
4 = Market Bid Order
(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations)
8 = Price Stabilisation/Green Shoe Order
(premium_i = an integer, order_type_c = 1, time_validity_n I=0)
32 = Undisclosed (use order_type_c to determine order type)
64 = Centre Point Order (use order_type_c to determine Market or Limit)
2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)
4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

ex_client_s char[10]
Client — a free text field typically used to indicate to participants the ultimate client making
the order.
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Variable

Description

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

open_close_req_c

uint8_t
Ignore. Currently not used.

bid_or_ask_c

uint8_t
Bid or Ask. Possible values:
1 =Buy
2 =Sell.

ext_t_state_c

uint8_t

Trade report codes. Possible values:

0 = Ignore, not relevant.

For other values refer to Trade Report Types in ASX Trade Introduction and Business
Information.

order_type_c

uint8_t

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

41.5.6 trading_code_t/ex_user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
The unique identifier of the user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.
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41.5.7 give_up_member_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is a unique clearing identifier. Possible values for a participant can be retrieved from
the clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s char[1]
Ignore. Used for byte alignment.

41.5.8 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.
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42 MQ9 Total Inactive Order Query

42.1 Query Function

This query retrieves the participants own inactive orders in the order book. The query and answer use the same
structures as the MQ8/MA43, only the values for the transaction_type_t differ.

Note:

® This query is a legacy query that does not return all order details. It only returns those fields that can be specified
for an order using the legacy MO31 and MQ98 transactions. To retrieve the full order details, use the MQ92 Own
Orders query, which can also be used to query for inactive orders.

42.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_tot_order_t
Partitioned True

Segmented False

Answers MA44

42.3 Answer Properties

Transaction Type MA44

Struct Name

answer_tot_order_t

42.4 Message Structure

42.4.1 query_tot_order_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'M’, ‘Q’, 9}.

series series_t
To retrieve all own inactive orders in the system on the first query zero-fill this series field
and the order_index_u field. On subsequent queries users are to fill in the same two fields
with values received from the answer. The final response is indicated by the series field in
the answer being zero-filled.
This field cannot act as a filter. The query retrieves all own inactive orders.

whose whose_t

This can be used to filter the results.
See whose_t sub structure below.

order_index_u

uint32_t
Used as a coupling field for retrieving partitioned information. Use the series and this field
to retrieve partitioned information.
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The strings in trading_code_t and ex_client_s are used as search parameters in the query. It can be configured to
specify My, Our, My Client’s or Our Client’s inactive orders.

Type of Order

Fields to be Completed

My inactive orders

country_id_s, ex_customer_s, user_id_s

Our inactive orders

country_id_s, ex_customer_s

My inactive orders for a
specific client

country_id_s, ex_customer_s, user_id_s ex_client_s

Our inactive orders for a
specific client

country_id_s, ex_customer_s and ex_client_s

Note:
® Fields that are omitted should be filled with NULLs and are not to be space padded. Furthermore, unlike the use
of the whose_t structure in the MO4 transaction, the ex_client_s field cannot contain wildcards.

Variable

Description

trading_code

trading_code_t
See trading_code_t sub structure below.

ex_client_s char[10]
When placing an order, this field is a free text field and is typically used to indicate to ASX
participants the ultimate client making the order. In this structure it can be used as a filter
so that the answer contains only those orders that have an ex_client_s matching the given
string.

filler_2_s char[2]

Ignore. Used for byte alignment.

42.4.3 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 222/370



ASX

42.5 Answer Structure

42.5.1 answer_tot_order_t

After a successful MQQ transaction, a list of own inactive orders in the order book is returned to the sender.

Variable Description

transaction_type transaction_type_t
Contains the following: {"M’, ‘A’, 44}.

series series_t
The value in this field, along with the order_index_u value, should be used in the next
query. A zero-filled structure indicates this is the last answer.

order_index_u uint32_t

The value in this field, along with the series value, should be used in the next query.
items_n uintl6_t

The number of items held in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

item answer_tot_order_item_t[300]
An array containing the order details.
See answer_tot_order_item_t sub structure below.

42.5.2 answer_tot_order_item_t

Variable Description
order_number_u quad_word

The order identifier for the order in this item.
sequence_number_u uint32_t

Ignore. Currently not used.
ob_position_u uint32_t

Ignore, not used for inactive orders.
combo_mark_c uint8_t

Ignore, not used in this query.
filler_3_s char[3]

Ignore, used for byte alignment.

party party_t
See party_t sub structure below.

order order_t
Detailed information on the order.
See order_t sub structure below.

total_volume_i int64_t
The total quantity of the order, i.e. both the hidden and shown (display_quantity_i)
volume.
Only set as > 0 for iceberg orders. For normal orders this is set as 0
Normal order - total_volume_i =0, display_quantity_i!=0
Iceberg order - total_volume_i = display_quantity_i =0
Iceberg order - total_volume_i > display_quantity_i !=0.
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Variable

Description

display_quantity_i

int64_t

This value should only be considered if the order is an iceberg order. It indicates the
original displayed quantity of the order and is therefore the value which the iceberg order
will use to re-populate its display_quantity_i field once all its current shown quantity has
been traded.

ASX Trade will automatically populate this field when the

total_volume_i field != 0.

orig_shown_quantity_i int64_t
The shown quantity of the order when it was originally entered.
orig_total_volume_i int64_t

The total_volume_i value of the order when it was originally entered.

timestamp_in

time_spec_t
The time when the order was entered or when it was last modified.
See time_spec_t sub structure.

timestamp_created

time_spec_t
The time when the order was originally entered.
See time_spec_t sub structure.

42.5.3 party_t

Variable Description
country_id_s char(2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

42.5.4 order_t

Variable

Description

series

series_t
This is the series of the order.

trading_code

trading_code_t
Indicates the user who created the order.
See trading_code_t sub structure below.

order_var

order_var_t
See order_var_t sub structure below.

ex_user_code

ex_user_code_t
Indicates the user who last acted on the order.
See ex_user_code_t sub structure below.

give_up_member

give_up_member_t
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Variable

Description

Indicates the clearing identity for the order.
See give_up_member_t sub structure below.

exchange_info_s char[32]

A free text field used at participant’s discretion.
order_index_u uint32_t

Ignore. Currently not used.
transaction_number_n uintl6_t

The transaction number that was used to originally enter this order (e.g. 98 indicates
MO098).

change_reason_c

uint8_t

Indicates the reason for the change. Possible values include:

1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below minimum
order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_1_s

char[1]
Ignore. Used for byte alignment.

42.5.5 order_var_t

Variable

Description

mp_quantity_i

int64_t
Shown quantity of the order.
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Variable Description

premium_i int32_t
The price of the order. A combination of this field and the order_type_c field signify
different types of orders.
0 = Market order (order_type_c > 1)
Any value = Fixed price order (order_type_c=1)
Note that the price for a combination order can be positive, zero or negative.

block_n uint32_t
Block size. Possible values include:
0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n uintl6_t
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to equity it will be
valid for the maximum expiry time for an order.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.
Note: The answer contains the number of days left for the order, decreasing by one every
day. It does not contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order
(premium_i = an integer, order_type_c = 1 = Limit order
premium_i = 0, order_type_c = 2 = Market order
premium_i = 0, order_type_c = 3 Market-to-Limit order
premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order).
Can also be combined with other exchange specific order types/attributes) outlined below.
Can only be a sell order (bid_or_ask_c = 2).
4 = Market Bid order
(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).
8 = Price Stabilisation/Green Shoe Order
(premium_i = an integer, order_type_c = 1, time_validity_n !=0).
32 = Undisclosed (use order_type_c to determine order type)
64 = Centre Point Order (use order_type_c to determine Market or Limit)
2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)
4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

ex_client_s char[10]
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Variable

Description

Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to participants their own
order identifier.

open_close_req_c

uint8_t
Ignore. Currently not used.

bid_or_ask_c

uint8_t
Bid or Ask. Possible values include:
1 =Buy
2 =Sell.

ext_t_state_c

uint8_t

Trade report codes. Possible values include:

0 = Ignore, not relevant

For other values see Trade Report Types in ASX Trade Introduction and Business
Information.

order_type_c

uint8_t

Order Type - a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

42.5.6 trading_code_t/ex_user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.
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42.5.7 give_up_member_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is a unique clearing identifier. Possible values for a participant can be retrieved from
the clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s char[1]
Ignore. Used for byte alignment.

42.5.8 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.
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43 MQ78 Query Trade Reports

43.1 Query Function
This query is used to query for unmatched trade reports for the participant.

An unmatched trade report is a single-sided trade report (refer to MO75 Trade Report in ASX Trade Transactions) that
has been entered into the system, but not yet matched by a corresponding trade report by the opposing participant

43.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_tot_order_t
Partitioned True

Segmented false

Answers MA78

43.3 Answer Properties

Transaction Type MA78

Struct Name answer_trd_report_t

43.4 Message Structure

43.4.1 query_tot_order_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {'M’, ‘Q’, 78}.
series series_t

To retrieve all unmatched trade reports for a participant, zero-fill this series field in the
first query. After a successful MQ78 transaction, a number of answer items are returned to
the sender. To get the next partition, the Series and Order Index in the previous answer
should be used. If the Series in the answer is zero-filled the end of the last partition is
reached.

whose whose_t
Used to filter the results.
See whose_t sub structure below.

order_index_u uint32_t
Use this field to retrieve information that requires more than one response. On the first
query set this field to zero, then on subsequent queries, used the value in the
order_index_u field in the answer. A zero value in the order_index_u field indicates the
last response.
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ASX

The strings in trading_code_t and ex_client_s are used as search parameters in the query. It can be configured to
specify My, Our, My Client’s or Our Client’s unmatched trade reports.

Type of Trade Report

Fields to be Completed

My Trade Reports

country_id_s, ex_customer_s, user_id_s

Our Trade Reports

country_id_s, ex_customer_s

My Trade Reports for a
Specific Client

country_id_s, ex_customer_s, user_id_s ex_client_s

Our Trade Reports for a
Specific Client

country_id_s, ex_customer_s and ex_client_s

Note:
® Fields that are omitted should be filled with NULLs, they are not to be space padded. Furthermore, unlike the
use of the whose_t structure in the MO4 transaction, the ex_client_s field cannot contain wildcards.

Variable

Description

trading_code

trading_code_t
See trading_code_t sub structure below.

ex_client_s char[10]
When placing a trade report this field is a free text and is typically used to indicate to
participants the ultimate client for this side of the trade. In this structure it can be used as
a filter so that the answer contains only those trade reports that have an ex_client_s
matching the given string.

filler_2_s char[2]

Ignore. Used for byte alignment.

43.4.3 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.
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43.5 Answer Structure

43.5.1 answer_trd_report_t

Variable Description

transaction_type transaction_type_t
Contains the following: {"M’, ‘A’, 78}.

series series_t
The value in this field, along with the order_index_u value, should be used in the next
query. A zero-filled structure indicates this is the last answer.

order_index_u uint32_t
The value in this field should be used in the next query. Zero indicates that there is no
more information to retrieve.

items_n uintl6_t
The number of items held in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

item answer_trd_report_item_t[290]
An array containing the trade report details.
See answer_trd_report_item_t sub structure below.

43.5.2 answer_trd_report_item_t

Variable Description

trading_code trading_code_t
This is the actual user that entered this trade report.
See trading_code_t sub structure.

transaction_type transaction_type_t
The transaction number that was used to enter this trade report.

order_number_u quad_word
The order identifier for this side of the trade report.

series series_t
This is the series of this side of the trade report.

order_var order_var_t
See order_var_t sub structure.

party party_t
The trading participant who is the opposing party to the trade. This only indicates the
participant, not the actual user.
See party_t sub structure.

sequence_number_u uint32_t
Ignore. Currently not used.

exchange_info_s char[32]
This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.
See asx_exchange_info_t sub structure.

give_up_member give_up_member_t
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Variable

Description

Indicates the clearing identifier to be used for this trade report.
See give_up_member_t sub structure.

settlement_date_s

char([8]
The settlement date for the trade.
Format: YYYYMMDD.

time_of_agreement_date_s

char[8]
The As Of date, date part.
Format: YYYYMMDD.

time_of_agreement_time_s

char[6]
The As Of time, time part.
Format: HHMMSS.

deferred_publication_c uint8_t

Ignore. Not used by ASX Trade.
filler_1_s char[1]

Ignore. Used for byte alignment.
regulatory_data_s char[44]

Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

short_sell_quantity_i

int64_t

Quantity of the trade that is short (partial or whole).

For trade reports that are not short sells (exch_order_type_n !=2), must be set to 0.

For trade reports that include short sell quantity (exch_order_type_n = 2), must be greater
than 0.

43.5.3 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

43.5.4 order_var_t

Variable Description
mp_quantity_i int64_t

The quantity of the reported trade.
premium_i int32_t
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Variable Description

The price of the reported trade, given to the correct number of decimal points as per the
configuration of the instrument class. Users can provide up to four decimal points on the
price by restating the whole price in the extended_price_q field in the
asx_exchange_info_t struct.

block_n uint32_t
Block size. Possible values include:
0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n uintl6_t
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to equity it will be
valid for the maximum expiry time for an order.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.
Note: The answer contains the number of days left for the order, decreasing by one every
day. It does NOT contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order.

ex_client_s char[10]
Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s char[15]

Customer information — a free text field typically used to indicate to participants their own
order identifier.

open_close_req_c uint8_t
Ignore. Currently not used.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 =Buy
2 =Sell.

ext_t_state_c uint8_t
Trade report codes. Possible values:
0 = Ignore, not relevant.
For other values refer to Trade Report Types in ASX Trade Introduction and Business
Information.
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Variable

Description

order_type_c

uint8_t

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer).

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

4355 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

43.5.6 give_up_member_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is a unique clearing identifier. Possible values for a user can be retrieved from the
clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s

char[1]
Ignore. Used for byte alignment.

43.5.7 asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
bog_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c

uint8_t

Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values include:

0 = No value
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Variable Description

1 = Initial trade report
2 = No initial trade report.

filler_1_s char[1]

Ignore. Used for byte alignment.

extended_price_qg int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63™ bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

43.5.8 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Ch t
Variable Description a-r;i\c er ASIC defined content
Position
capacity_of_participant_s char[1] 0 Capacity of participant where:
A = Agency
P = Principal
M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and transactions
where:
Y =True
N =False (default).
execution_venue_s char[4] 2to5 Execution venue
Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and transactions.
filler_s char[8] 36to 43 Ignore. Used for byte alignment.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 235/370



ASX

44 MQ80 Unmatched Trade Reports Counterparty Query

44.1 Query Function

This query is used where a participant is the counterparty and has not yet reported their side of the trade, but wants to
retrieve unmatched trade reports from other participants.

44.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_tot_party_t
Partitioned True

Segmented True

Answers MAS80

44.3 Answer Properties

Transaction Type MAS80

Struct Name

answer_trd_report_party_t

44.4 Message Structure

4441 query_tot_party_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {"M’, ‘Q’, 80}.

series

series_t

To retrieve all unmatched trade reports where the own participant is the counterparty, on
the first query, zero-fill this series field, the order_number_u field and bid_or_ask_c. On
subsequent queries fill in the same three fields with values received from the answer. The
final response is indicated by the series field in the answer being zero-filled.

This field can also act as a filter for a particular instrument series. Fill in the entire structure
to indicate that the response should only contain the own unmatched trade reports for
that series. The final response is indicated by the order_number_u field in the answer
being zero.

order_number_u

quad_word

Use this field to retrieve information that requires more than one response. On the first
query set this field to zero, then on subsequent queries, used the value in the
order_number_u field in the answer. A zero value in the order_number_u field indicates
the last response.

Can also be used as a filter to query for a specific unmatched trade report.

bid_or_ask_c

uint8_t
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Variable Description

Use this field to retrieve information that requires more than one response. On the first
query set this field to zero, then on subsequent queries, used the value in the
bid_or_ask_c field in the answer.

Can also be used as a filter to query for a specific unmatched trade report. Possible values:

1 =Buy
2 =Sell.
filler_3_s char[3]

Ignore. Used for byte alignment.

44.5 Answer Structure

44.5.1 answer_trd_report_party_t

Variable Description
transaction_type transaction_type_t

Contains the following: {"M’, ‘A’, 80}.
series series_t

The value in this field, along with the order_number_u value, should be used in the next
query. A zero-filled structure indicates this is the last answer.

order_number_u quad_word
The value in this field, along with the series value, should be used in the next query. A
zero-filled structure indicates this is the last answer.

items_n uintl6_t

The number of items held in the array.
bid_or_ask_c uint8_t

The value in this field, along with the series value, should be used in the next query.
filler_1_s char[1]

Ignore. Used for byte alignment.

item answer_trd_report_party_item_t[300]
An array containing the trade report details.
See answer_trd_report_party_item_t sub structure below.

44.5.2 answer_trd_report_item_t

Variable Description

trading_code trading_code_t
This is the actual user that entered this trade report.
See trading_code_t sub structure.

transaction_type transaction_type_t
The transaction_type that was used to add this trade report.

order_number_u quad_word
The order identifier for this side of the trade report.

series series_t
This is the series of this side of the trade report.

order_var order_var_t
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Variable Description
See order_var_t sub structure below.
party party_t

The trading participant who is the opposing party to the trade. This only indicates the
participant, not the actual user.
See party_t sub structure.

sequence_number_u uint32_t
Ignore. Currently not used.
exchange_info_s char[32]

This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.
See asx_exchange_info_t sub structure.

give_up_member

give_up_member_t
Indicates the clearing identifier to be used for this trade report.
See give_up_member_t sub structure.

settlement_date_s

char[8]
The settlement date for the trade.
Format: YYYYMMDD.

time_of_agreement_date_s

char([8]
The As Of date, date part.
Format: YYYYMMDD.

time_of_agreement_time_s

char[6]
The As Of date, time part.
Format: HHMMSS.

deferred_publication_c uint8_t
Ignore. Not used by ASX Trade.
filler_1_s char[1]

Ignore. Used for byte alignment.

4453 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 238/370



4454 order_var_t

O

ASX

Variable Description

mp_quantity_i int64_t
Quantity of the trade report.

premium_i int32_t
The price of the reported trade, given to the correct number of decimal points as per the
configuration of the instrument class. Users can provide up to four decimal points on the
price by restating the whole price in the extended_price_q field in the
asx_exchange_info_t struct.

block_n uint32_t

Block size. Possible values:
0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n

uintl6_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.

Unit =1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire, then if this order relates to an equity it
will be valid for the maximum expiry time for an order.

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.

Note: The answer contains the number of days left for the order, decreasing by one every
day. It does NOT contain the number of days when the order was originally placed.

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Not used in this query.
ex_client_s char[10]

Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to participants their own
order identifier.

open_close_req_c

uint8_t
Ignore. Currently not used.

bid_or_ask_c

uint8_t
Bid or Ask. Possible values include:
1 =Buy
2 =Sell.

ext_t_state_c

uint8_t
Trade report code. Possible values include:
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Variable

Description

0 = Ignore, not relevant.
For other values see Trade Report Type in ASX Trade Introduction and Business
Information.

order_type_c

uint8_t

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer).

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

4455 party_t

Variable Description
country_id_s char(2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

44.5.6 asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
boq_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c

uint8_t

Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values include:

0 = No value

1 = Initial trade report

2 = No initial trade report.

filler_1 s char[1]
Ignore. Used for byte alignment.
extended_price_qg int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.
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4457 give_up_member_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is a unique clearing identifier. Possible values for a user can be retrieved from the
clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s char[1]
Ignore. Used for byte alignment.
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45 MQ92 Own Orders Query

45.1 Query Function

This query is used for querying a participant’s own orders in the order book. The query can be used to query for both
active and central inactive orders.

45.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_order_private_filter_t
Partitioned True

Segmented True

Answers MA92

45.3 Answer Properties

Transaction Type MA92

Struct Name

The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs are described below.

45.4 Message Structure

45.4.1 query_order_private_filter_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'M’, ‘Q’, 92}.

series

series_t

To retrieve all own orders, on the first query, zero-fill this series field, the order_number_u
field and bid_or_ask_c. On subsequent queries users are to fill in the series and
order_number_u fields with values received from the answer. The final response is
indicated by the series field in the answer being zero-filled.

search_series

series_t

Acts as a filter for this query. Fill in country and market code to retrieve information on
that particular market. Fill in country, market and instrument group code to retrieve
information on that particular instrument type. Fill in country, market, instrument group
and commodity code to retrieve information on that particular instrument class. Or
provide a full series definition to query for a particular instrument series.

whose

whose_t
Used to filter the results.
See whose_t sub structure below.

order_number_u

quad_word
Use this field to retrieve information that requires more than one response. On the first
query set this field to zero, then on subsequent queries, used the value in the
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Variable Description
order_number_u field in the answer. A zero value in the order_number_u field indicates
the last response.

order_filter_i int32_t

Used to filter the results on the types of orders to return.

Acts as a bitmap that defines which orders will be returned by the query. Several bits can
be combined to return all orders matching the selected bit filters. To query for all types of
orders,either set the field empty or set all bits. Possible values:

1 = All active orders (excluding Centre Point orders).

2 = All active quotes entered with quoting transactions MO36 and

MO37

4 = All active Centre Point, Centre Point Block and dual-posted Sweep orders

8 = All stop orders (not used by ASX)

16 = All central inactive orders and quotes (including central inactive Centre Point and
Centre Point Block orders).

bid_or_ask_c uint8_t
Always set to zero in this query.
filler_3_s char[3]

Ignore. Used for byte alignment.

45.4.2 whose_t

The strings in trading_code_t and ex_client_s are used as search parameters in the query. It can be configured to
specify My, Our, My Client’s or Our Client’s orders.

Type of Trade Report

Fields to be Completed

My Orders country_id_s, ex_customer_s, user_id_s

Our Orders country_id_s, ex_customer_s

My Orders for a Specific country_id_s, ex_customer_s, user_id_s ex_client_s
Client

Our Orders for a Specific
Client

country_id_s, ex_customer_s and ex_client_s

Note:
® Fields that are omitted should be filled with NULLs, they are not to be space padded. Furthermore, unlike the
use of the whose_t structure in the MO4 transaction, the ex_client_s field cannot contain wildcards.

Variable

Description

trading_code

trading_code_t
See trading_code_t sub structure below.

ex_client_s char[10]
This field is a free text and is typically used to indicate to ASX participants the ultimate
client for this side of the trade. In this structure it can be used as a filter so that the answer
contains only those orders that have an ex_client_s matching the given string.

filler_2_s char[2]
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Variable Description

Ignore. Used for byte alignment.

45.5 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_order_hdr_t
e one or more sequences of:
—  item_hdr_t
— one or more sequences of:

- sub_item_hdr_t
- a choice of:

e basic_order_book_order_t (named structure 34817)
e reserve_order_t (named structure 34812)

e centre_point_order_t (named structure 34816)

e enhanced_cp_matching_t (named structure 34831)
e inactive_order_t (named structure 34818)

e order_submitter_t (named structure 34819)

e ranking_time_t (named structure 34949)

e crossing_t (named structure 34820)

e regulatory_t (named structure 34821)

e short_sell_order_t (named structure 34829).

45.5.1 answer_order_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'M’, ‘A’, 92}.
next_series series_t

The value in this field should be used in the next query. A zero-filled structure indicates this
is the last answer.

next_order_number_u quad_word
The value in this field, along with the series, should be used in the next query.

bid_or_ask_c uint8_t
Ignore. Not used for this query. The next query should always be sent with bid_or_ask_c
set to zero.

filler_3_s char([3]
Ignore. Used for byte alignment.

items_n uintl6_t
The number of top level items following this header.

size_n uintl6_t
The total size of the message, including this header.
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Variable Description
items_n uintl6_t

The number of sub-items following this item header.
size_n uintl6_t

The total size of the following sub-items, including this header.

45.5.3 sub_item_hdr_t

Variable

Description

named_struct_n

uintl6_t
Contains a number, indicating the type of structure that follows.

size_n

uintl6_t
The size of the structure that is to follow, including this header.

45.5.4 basic_order_book_order_t (named struct number 34817)

Variable Description
series series_t

The series for which the order exists.
owner trading_code_t

Indicates the user who originally placed the order.
See trading_code_t sub structure below.

give_up_member

give_up_member_t
The clearing identifier used for the order.
See give_up_member_t sub structure below.

order_number_u

quad_word
The order identifier for the order in this item.

timestamp_in

time_spect_t
The time when the order was entered OR when it was last modified.
See time_spec_t sub structure.

timestamp_created

time_spec_t
The time when the order was first entered.
See time_spec_t sub structure.

sequence_number_u uint32_t
Ignore. Currently not used.
ob_position_u uint32_t

Indicates the order book position, 1 being the highest priority.

premium_i

int32_t

The price of the order. A combination of this field and the order_type_c field signify

different types of orders.
0 = Market order
Any other value than zero = Limit order (order_type_c =1 or 65).

The price for a tailor made combination order can be positive, zero or negative.

quantity_i

int64_t
Quantity of the order.
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Variable Description

For iceberg orders this is the total quantity of the order. The shown quantity portion of the
iceberg order is defined in the reserve_order_t (named structure 34812) sub-structure.

original_quantity_i int64_t
The quantity that the order was originally entered with.
For iceberg orders this is the original total quantity of the order. The original shown
quantity portion of the iceberg order is defined in the reserve_order_t (named structure
34812) sub-structure.

block_n uint32_t
Block size. Possible values:
0 = Fill or Kill order (time_validity_n = 0)
1 = All other types of orders.

time_validity_n uintl6_t
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit = 0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n =0 or Fill And Kill when block_n =1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not have an expiry date, if this order is for an equity,
it will be valid for the maximum allowed time for that particular instrument type.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on the final day.
The answer contains the number of days left for the order, decreasing by one every day. It
does NOT contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancelled” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order
(premium_i = an integer, order_type_c = 1 = Limit order
premium_i = 0, order_type_c =2 = Market order
premium_i = 0, order_type_c = 3 = Market-to-Limit order
premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order
premium_i = an integer, order_type_c = 65 = Imbalance Limit order)
Can also be combined with other exchange specific order types/attributes outlined below.
4 = Market Bid order
(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations)
8 = Price Stabilisation/Green Shoe Order
(premium_i = an integer, order_type_c = 1, time_validity_n != 0)
32 = Undisclosed (use order_type_c to determine order type)
64 = Centre Point Order (use order_type_c to determine Market or Limit)
2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)
4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

transaction_number_n uint16_t
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Variable Description

The transaction number that was used to originally enter this order (e.g. 1 indicates MO1).

exchange_info_s char[32]
A free text field used at the participant’s discretion.

customer_info_s char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

ex_client_s char[10]
Client — a free text field typically used to indicate to the participant the ultimate client
making the order.

open_close_req_c uint8_t
Ignore. Currently not used.

order_type_c uint8_t
Order type — a combination of this field and the premium_i field signifies different types of
orders. Possible values:
1 = Limit price order (premium_i = an integer)
2 = Market order (premium_i = 0)
3 = Market-to-Limit order (premium_i = 0)
17 = Best-Limit order (premium_i = 0 and time_validity_n !=0
65 = Imbalance Limit order (premium_i = an integer).
Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Sweep, Centre Point and Centre Point Block orders.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 =Buy
2 =Sell.

change_reason_c uint8_t

Indicates the reason for the change. Possible values include:
1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change
22 = Deleted by system due to no shown quantity
23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market
28 = Order transferred from one user to another
30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart
34 = Cancelled After Auction
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Variable Description
39 = Convert undisclosed order to normal order - for active orders falling below minimum
order value due to trading
41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order
49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero
50 = Sweep order reloaded without MAQ and mid-tick attribute.
filler_1_s char[1]
Ignore. Used for byte alignment.
45.5.5 trading_code_t
Variable Description
country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of an ASX Trade user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.

455.6 give_up_member_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is a unique clearing identifier. Possible values for a participant can be retrieved from
the clearing_customer_s field in the Clearing Participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s char[1]
Ignore. Used for byte alignment.
45.5.7 time_spec_t
Variable Description
tv_sec uint32_t
Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.
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45.5.8 reserve_order_t (named structure 34812)

Variable

Description

display_quantity_i

int64_t

The shown quantity of an iceberg order. The reserve_order_t sub-structure only needs to
be specified when entering iceberg orders.

Can also be used for Limit Sweep order types to enter them as an iceberg order.

original_display_quantity_i

int64_t
The original shown quantity of the iceberg orders, when it was first entered.

45.5.9 centre_point_order_

t (named structure 34816)

Variable

Description

minimum_quantity_i

int64_t

MAQ of Centre Point Block order, Any Price Block order or Limit Sweep order when
executing in Centre Point. Specifies the minimum quantity that must be traded in each
execution cycle.

mid_tick_c

uint8_t

Specifies whether the limit price of a Centre Point Limit or Centre Point Block Limit order
should be a half-tick more aggressive (i.e. improved) and/or allowed for permitted prices
other than mid-point (‘dark limit’ order).

Specifies whether a Limit Sweep order is eligible for passive execution in Centre Point at a
half-tick above the limit price.

0 = not defined

1 = mid-tick attribute set on

2 = mid-tick attribute set off

3 = allowed for permitted prices in addition to mid-point (‘dark limit’ order)

4 = allowed for permitted prices in addition to mid-point (‘dark limit’ order), with mid-tick
attribute set on

5 = Any Price Block order

6 = Any Price Block order with mid-tick attribute set to on.

Limit Sweep orders fully integrate the liquidity in Centre Point and ASX TradeMatch and
will interact with ‘mid-point only’ and ‘dark limit” Centre Point and Centre Point Block
orders and Any Price Block orders. The only allowed mid_tick_c values for Limit Sweep
ordersare0, 1 or 2.

preference_only ¢

uint8_t

Specifies whether a Centre Point Order or a Centre Point Block order is a Preference and
Kill order or not. For Limit Sweep orders, only ‘0’ or ‘2’ are valid values.

0 = not defined or ‘no’, order is not a Preference and Kill order.

1 ="‘yes’, order is a Preference and Kill order. Time validity must be set to Fill and Kill or Fill
or Kill for this option.

2 ='no’, order is not a Preference and Kill order.

This variable cannot be amended.

single_fill_minimum_quantit
y ¢

uint8_t

Specifies whether the minimum acceptable quantity (minimum_quantity_i ) of Centre
Point Block or Limit Sweep orders must be satisfied in a single fill or not.

0 = not defined.

1 = minimum acceptable quantity must be satisfied in a single fill.

2 = minimum acceptable quantity may be satisfied in multiple fills (aggregated execution).
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Variable Description

filler_1_s char[1]
Ignore. Used for byte alignment.

45.5.10 inactive_order_t (named structure 34818)

Variable Description

inactive_c uint8_t
Specifies whether an order should be entered as a central inactive order.
0 = not defined
1 = central inactive order
2 = active order.

filler_3_s char[3]
Ignore. Used for byte alignment.

45.5.11 order_submitter_t (named structure 34819)

This structure is included when an order has been entered by ASX Trading Operations on behalf of a participant,
showing the user who entered the order.

Variable Description

submitter trading_code_t
See trading_code_t sub structure above.

45.5.12 ranking_time_t (named structure 34949)

Variable Description

timestamp_ranking time_spec_t
Ranking timestamp for Centre Point orders.
See time_spec_t sub structure above.

45.5.13 crossing_t (named structure 34820)

Variable Description

crossing_key i int32_t
Crossing key for Unintentional Crossing Prevention. When two orders from the same
participant with the same crossing key trade out, the resulting trade is treated like a
booked transaction and not published to the market as a trade.
Setting this field to zero for an order means ‘no Unintentional Crossing Prevention’ for this
order.

45.5.14 regulatory_t (named structure 34821)

Variable Description

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable below.
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45.5.14.1 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Ch t
Variable Description a'r:?\c er ASIC defined content
Position
capacity_of_participant_s char[1] 0 Capacity of participant where:
A = Agency
P = Principal
M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and transactions
where:
Y =True
N =False (default).
execution_venue_s char[4] 2to5 Execution venue.
Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and transactions.
filler_s char[8] 36to43 Ignore. Used for byte alignment.

45.5.15 short_sell_order_t (named structure 34829)

Variable Description

short_sell_quantity_i int64_t

Partial short quantity of a short sell order.

For orders that are not short sell orders (exch_order_type_n !=2), must be set to 0, or this
sub-structure should not be included at all.

For orders that are short sell orders (exch_order_type_n = 2), must be equal to or less than
the total order quantity and greater than zero.

45.5.16 enhanced_cp_matching_t (named structure 34831)

Variable Description

participant_order_attribute_i uint32_t

Reserved for future use.

counter_order_attributes_i  uint32_t

Reserved for future use.
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46 MQ99 Maximum Block Order Sizes Query

46.1 Query Function

This query is used for requesting information about the maximum number of quotes that can be used in block
quotation (MO36) transactions.

After a successful MQ99 transaction, an answer is received with the maximum limits.

46.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_block_size_t
Partitioned False

Segmented False

Answers MA99

46.3 Answer Properties

Transaction Type MA99

Struct Name answer_block_size_t

46.4 Message Structure

46.4.1 query_block_size_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {"M’, ‘Q’, 99}.
series series_t

Ignore. Set to zero.

46.5 Answer Structure

46.5.1 answer_block_size_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘M’, ‘A’, 99}.
max_block_order_size_i int32_t

Ignore. Not used in ASX Trade.

max_block_price_size_i int32_t
Maximum items in a two sided price quotation block transaction (M036).
Indicates the number of buy and the number of sell quotations that can be entered in the
transaction.
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Variable Description

E.g. A value of 10 indicates that a MO36 transaction can contain 10 double sided quotes
(10 buy AND 10 sell quotations).
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47 MQ151 Query Order Broadcast

47.1 Query Function

This query is used to retrieve missing BO5 order book broadcasts (refer to BO5 Firm Order Book in ASX Trade Broadcasts
for more information).

This transaction should be used after coming on-line to recreate the full BO5 order stream. Each BO5 contains a
sequence number. These numbers are unique per Matching Engine partition, per day, per participant.

Users should be aware that the BO5 broadcasts they receive depend on their user type configured in ASX Trade. For
instance, a user who is only allowed to access equities and warrants will only receive BO5 broadcasts relating to those
types of instruments. Therefore, they will be noticing gaps in the broadcasts sequence numbers and should not infer
from these gaps that they have missed broadcasts and hence are required to begin their recovery process.

Furthermore, the MQ151 query relies on the cache of the BO5 broadcasts that are stored at the gateway. Depending on
other users who access that gateway, it is possible that the answer will include broadcasts that relate to instruments to
which they do not have access.

For instance, if User A only has access to equities and warrants, and User B only has access to derivatives, then the BO5
broadcasts they receive would reflect their system configured rights. However, if both users accessed the same
gateway then the BO5 broadcasts are cached on that gateway in the one buffer. If both users were to execute a MQ151
query to retrieve all order history for that day, then the gateway would respond with all the order book broadcasts
stored in that one buffer, effectively providing both users with broadcasts that do not concern them. The Ol application
must handle this situation.

47.2 Query Properties

The facility number is alpha numeric, the range of its value is 0-9 and continues with A-Z, where A equals 10 and B
equals 11, etc. For example facility EPA is calculated as EPO+10. Use omniapi_get_info_ex to retrieve the numeric value
for EPO (external facility).

Function Call omniapi_query_ex

Facility EPA

Struct Name query_order_broadcast_t
Partitioned True

Segmented True (using sequence numbers)
Answers MA151

47.3 Answer Properties

Transaction Type MA151

Struct Name The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs are described below.
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47.4 Message Structure

47.4.1 query_order_broadcast_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {‘M’, ‘Q’, 151}.
series series_t

Set to zeros to retrieve BO5s from all markets.
Fill in country_c and market_c to retrieve BO5s from that market. Fill in country_c,
market_c and instrument_group_c to retrieve BO5s relating to that instrument type.

instance_c uint8_t
Indicates that the user wants to retrieve BO5s that originated from this particular
Matching Engine partition.
A user should start querying from instance one and query for all BO5s using the sequence
numbers. In the answer there is a field called instance_next_c that is used to indicate to
what instance the next query should be directed. This field is set when sequence_last_u is
set to zero and the last BO5 (for this instance) is sent in the answer. If the last instance has
been queried, instance_next_c in the answer is set to zero indicating that there are no
more instances to query.

filler_3_s char[3]
Ignore. Used for byte alignment.

yyyymmdd_s char[8]
Indicates that the user wants to retrieve BO5s that were issued on this date.
Format YYYYMMDD.
Can either be today’s date or the previous business day.

broadcast_type broadcast_type_t
Set the structure to the following: {‘B’, ‘O’, 5}.

sequence_first_u uint32_t
Indicates the first sequence number of the BO5 the user wishes to retrieve. Sequence
numbers for BO5s are issued per Matching Engine partition, per day, per participant. A
value of zero in this field indicates no lower bound on sequence numbers.

sequence_last_u uint32_t
Indicates the last sequence number of the BO5 the user wishes to retrieve. Sequence
numbers for BO5s are issued per Matching Engine partition, per day, per participant.
A value of zero in this field indicates no upper bound on sequence numbers. This is used to
indicate to the system that the user wants all the broadcasts from the partition as per the
instance_c field, and once retrieved; the user will be directed to the next partition to
retrieve the broadcasts from that.
A non-zero value will result in the answer containing only the broadcasts from the
partition requested as per the instance_c field. Once the user has retrieved these the
answer will not indicate to the user that they should query for another partition.

47.4.2 Return Codes

An MQ151 query may also be aborted by ASX Trade, in which case only the reason for the transaction being aborted is
returned to the sender.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 255/370



O

ASX

Cstatus

Txstat

Successful

0 — All history items returned.

Transaction Aborted

MP_OHS_DATAPURGED - Order history cache is purged.

Transaction Aborted

respect to this query.

ME_OHS_DATAINCOMPLETE - Order history cache is incomplete or inconsistent with

Transaction Aborted

ME_OHS_DATAINCOMPLETE_NORECOQV - Order history cache is incomplete and the
gateway cannot recover it from the central system.

47.5 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_hdr_t
e one or more sequences of:
— item_hdr_t
— one or more sequences of:

sub_item_hdr_t
a choice of:

query_order_broadcast_next_t (named structure 34911)
block_price_trans_t (named structure 34007)
hv_alter_trans_t (named structure 34010)
hv_alter_trans_p_t (named structure 34110)
hv_order_trans_t (named structure 34005)
hv_order_trans_p_t (named structure 34105)
hv_price_2_trans_t (named structure 34001)
multi_order_response_t (named structure 34906)
order_change_combined_t (named structure 34902)
order_change_separate_t (named structure 34903)
order_chg_sep_trans_ack_t (named structure 34919)
order_info_t (named structure 34917)
order_price_change_t (named structure 34905)
order_return_info_t (named structure 34904)
order_trade_info_t (named structure 34920)
order_leg_trade_info_t (named structure 34921)
order_trade_info_asx_t (named structure 34922)
segment_instance_number_t (named structure 34901)
trade_report_1_trans_t (named structure 34021)
trade_report_1_trans_p_t (named structure 34119)
trade_report_2_trans_t (named structure 34022)
exchange_info_t (named structure 50004)
free_text_t (named structure 34801)

clearing_info_t (named structure 34802)
single_order_insert_t (named structure 34808)
single_order_update_t (named structure 34809)
basic_order_t (named structure 34810)
reserve_order_t (named structure 34812)
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e basic_order_update_t (named structure 34815)

e centre_point_order_t (named structure 34816)

e enhanced_cp_matching_t (named structure 34831)
e inactive_order_t (named structure 34818)

e order_submitter_t (named structure 34819)

e order_owner_t (named structure 34804)

e ranking_time_t (named structure 34949)

e crossing_t (named structure 34820)

e regulatory_t (named structure 34821)

e short_sell_order_t (named structure 34829)

e short_sell_order_change_t (named structure 34830)

Note:
@ The “_p” versions of the structures are sent when the transaction is entered by ASX Trading Operations on
behalf of a participant. These structures need to be handled by the Ol application.

The first item in the answer will always be the query_order_broadcast_next_t structure, indicating to the user if there
are any more broadcasts to retrieve and if so, how to retrieve them.

An example of retrieving all missing BO5s for the current date is as follows:

1. Inthe query struct, set series field to zero, instance_c to 1, yyyymmdd_s to today’s date, broadcast type to {‘B’, ‘O’,
5}, sequence_first_u to 0 and sequence_last_u to 0.

2. On subsequent queries, set series field to zero, instance_c to the value received in instance_next_c in the
query_order_broadcast_next_t structure, broadcast type to {‘B’, ‘O’, 5}, sequence_first_u to the value received in
sequence_first_next_u in the query_order_broadcast_next_t structure and sequence_last_u to 0.

3. Repeat step 2 until the value for instance_next_c in the query_order_broadcast_next_t structure is zero.

47.5.1 answer_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘M’, ‘A’, 151}.
items_n uintl6_t

The number of top level items following this header.

size_n uintl6_t
The total size of the message, including this header.

47.5.2 item_hdr_t

Variable Description

items_n uintl6_t
The number of sub-items following this item header.

size_n uintl6_t
The total size of the following sub-items, including this header.

47.5.3 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 257/370



ASX

Variable Description

Contains a number, indicating the type of structure that follows.

size_n uintl6_t
The size of the structure that is to follow, including this header.

47.5.4 query_order_broadcast_next_t (named structure 34911)

Contains the information necessary to retrieve the next segment of the MA151.

Variable Description

sequence_first_next_u uint32_t
Use the value for the next query in the field sequence_first_u.

instance_next_c uint8_t
Use the value in this field for the next query in the field instance_c.
When this is zero then all answer data has been received.

filler_3_s char[3]
Ignore. Used for byte alignment.

47.5.5 block _price_trans_t (named structure 34007)

Variable Description

transaction_type transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series to which this order information relates.

give_up_member give_up_member_t
Indicates the clearing identifier used for this order.
See give_up_member_t sub structure below.

exchange_info_s char[32]
A free text field used at the participant’s discretion.

customer_info_s char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable below.

items_c uint8_t
The number of items in the array.

item block_price_trans_item_t[14]
Array of items — maximum 14 items.
See block_price_trans_item_t sub structure below.

47.5.6 block_price_trans_item_t

Variable Description

series series_t
The series to which this order information relates.
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Variable Description

order_number_bid_u quad_word
Indicates the identifier of the order on the bid side of this item in a block transaction.

order_number_ask_u quad_word
Indicates the identifier of the order on the ask side of this item in a block transaction.

bid_premium_i int32_t
Indicates the price of the order on the bid side of this item in a block transaction.
Note: it is possible for a price to be zero, indicating a market order, or even negative for a
combination.

ask_premium_i int32_t
Indicates the price of the order on the ask side of this item in a block transaction.
Note: it is possible for a price to be zero, indicating a market order, or even negative for a
combination.

bid_quantity_i int64_t
Indicates the shown quantity of the order on the bid side of this item in a block
transaction.

ask_quantity_i int64_t
Indicates the shown quantity of the order on the ask side of this item in a block
transaction.

bid_total_volume_i int64_t
Indicates the total quantity including any hidden quantity of the order on the bid side of
this item in a block transaction.

ask_total_volume_i int64_t
Indicates the total quantity including any hidden quantity of the order on the ask side of
this item in a block transaction.

block_n uint32_t
Block size. Possible values include:
0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n uintl6_t
The time validity that applies to both orders in this item - on the bid and the ask side.
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit = 0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.
Unit =1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.
Note: The BO5 broadcast contains the number of days left for the order, decreasing by one
every day. It does not contain the number of days when the order was originally placed.
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Variable

Description

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

Note: The system on order reload can set bits to indicate an updated order status. Bit 8
(the most significant bit) in the unit byte is used to indicate a negative value in the number
of units byte. A negative value in the number of unit’s bytes is used to indicate the past,
while a positive value is used to indicate the future. Bit 7 in the unit byte is used to indicate
that the order has been inactivated due to a purge. Example, Unit = 193 Count =0 (i.e.
binary 11000001 00000000, dec 49408) Rest of day order inactivated due to purge.

order_type_c

uint8_t

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

ex_client_s

char[10]
Client — a free text field typically used to indicate to the participant the ultimate client
making the order.

delta_quantity_c

uint8_t

Usually, on an order amendment, this field indicates if the quantity values are the new
values or the changed values supplied for each order. However, for any transactions that
can submit either an absolute or a delta quantity, the BO5 will return only the resulting
absolute quantity. Possible values:

1 = Absolute quantity.

filler_2_s

char[2]
Ignore. Used for byte alignment.

47.5.7 hv_alter_trans_t (named structure 34010)

When an order is amended using a transaction that involves the hv_alter_ trans_t, the corresponding BO5 does not
return the values that were placed in the original transaction. This is different to other transactions whereby the exact
same values given to ASX Trade are returned to the user.

All fields for the hv_alter_trans_t and its corresponding order_var_t structure will contain the resultant values on the
order, except for give_up_member_t and exchange_info_s. The latter two fields are only populated if the user has sent
changes to the order for those fields in the corresponding transaction. Therefore, if the values in the
give_up_member_t struct and the exchange_info_s are set to NULLS, then it indicates that nothing has been changed
for those values for this particular amendment. If they do however contain values then, just like all the other fields, it
indicates their present values. The Ol application must handle this situation.

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
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Variable

Description

This is the series of the order.

order_number_u

quad_word
The identifier of the order that is being amended.

order_var

order_var_t
See order_var_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.

total_volume_i int64_t
The total quantity of the order, i.e. both the hidden and shown (display_quantity_i)
quantity.

Only set as >0 for iceberg orders. For normal orders this is set as 0.
Normal order: total_volume_i =0, display_quantity_i !=0

Iceberg order: total_volume_i = display_quantity_i!=0
Iceberg order: total_volume_i > display_quantity_i != 0.
delta_quantity_c uint8_t

Usually, on an order amendment, this field would indicate if the quantity values are the
new values or the changed values supplied for each order. However, for any transactions
that can submit either an absolute or a delta quantity, the BO5 will return only the
resulting absolute quantity. Possible values include:

1 = Absolute quantity.

filler_3_s char[3]
Ignore. Used for byte alignment.
balance_quantity_i int64_t

Indicates that the user wants a check done on the quantity of the existing order before
amendment. Possible values include:

0 = No balance check is performed.

Positive integer = Existing quantity on the order must be the same as this value otherwise
the transaction will be rejected.

47.5.8 hv_alter_trans_p_t (named structure 34110)

As per hv_alter_trans_t, this structure returns the resultant values of an amended order, with some exceptions. Refer
to the preamble for that struct.

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
This is the series of the order.

trading_code

trading_code_t
See trading_code_t sub structure.

order_number_u

quad_word
The identifier of the order that is being amended.
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Variable

Description

order_var

order_var_t
See order_var_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.
total_volume_i int64_t

The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
quantity.

Only set as > 0 for iceberg orders. For normal orders this is set as 0

Normal order: total_volume_i =0, display_quantity_i =0

Iceberg order: total_volume_i = display_quantity_i!=0
Iceberg order: total_volume_i > display_quantity_i != 0.
delta_quantity_c uint8_t

Usually, on an order amendment, this field would indicate if the quantity values are the
new values or the changed values supplied for each order. However, for any transactions
that can submit either an absolute or a delta quantity, the BO5 will return only the
resulting absolute quantity. Possible values include:

1 = Absolute quantity.

filler_3_s char[3]
Ignore. Used for byte alignment.
balance_quantity_i int64_t

Indicates that the user wants a check done on the quantity of the existing order before
amendment. Possible values include:

0 = No balance check is performed

Positive integer = Existing quantity on the order must be the same as this value otherwise
the transaction will be rejected.

47.5.9 hv_order_trans_t (named structure 34005)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series to which this order information relates.
order_var order_var_t

See order_var_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.
total_volume_i int64_t

The total quantity of the order, i.e. both the hidden and shown (display_quantity_i)
quantity.
Only set as > 0 for iceberg orders. For normal orders this is set as 0.
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Variable Description
Normal order: total_volume_i =0, display_quantity_i =0
Iceberg order: total_volume_i = display_quantity_i!=0
Iceberg order: total_volume_i > display_quantity_i != 0.

47.5.10 hv_order_trans_p_t (named structure 34105)

Variable Description

transaction_type transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series to which this order information relates.

trading_code trading_code_t
See trading_code_t sub structure.

order_var order_var_t
See order_var_t sub structure.

give_up_member give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.

total_volume_i int64_t
The total quantity of the order i.e. both the hidden and shown (mp_quantity_i in
order_var_t) quantity.
Only set as >0 for iceberg orders. For normal orders this is set as 0.
Normal order: total_volume_i =0, display_quantity_i =0
Iceberg order: total_volume_i = display_quantity_i !=0
Iceberg order: total_volume_i > display_quantity_i != 0.

47.5.11 hv_price_2_trans_t (named structure 34001)

Variable Description

transaction_type transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series to which this order information relates.

give_up_member give_up_member_t
See give_up_member_t sub structure.

order_number_bid_u quad_word
Indicates the identifier of the order on the bid side of this block transaction.

order_number_ask_u quad_word
Indicates the identifier of the order on the ask side of this block transaction.

bid_premium_i int32_t
Indicates the price of the order on the bid side of this block transaction. Note: It is possible
for a price to be zero, indicating a market order, or even negative for a combination.

ask_premium_i int32_t
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Variable Description

Indicates the price of the order on the ask side of this block transaction. Note: It is possible
for a price to be zero, indicating a market order, or even negative for a combination.

bid_quantity_i int64_t
Indicates the shown quantity of the order on the bid side of this block transaction.

ask_quantity_i int64_t

Indicates the shown quantity of the order on the ask side of this block transaction.
bid_total_volume_i int64_t

Indicates the total quantity of the order on the bid side of this block transaction.
ask_total_volume_i int64_t

Indicates the total quantity of the order on the ask side of this block transaction.
block_n uint32_t

Block size. Possible values include:
0 = Fill Or Kill order (time_validity_n =0)
1 = All other orders types.

time_validity_n uintl6_t
The time validity that applies to both orders in this block transaction - on the bid and the
ask side.
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.
Note: The BO5 broadcast contains the number of days left for the order, decreasing by one
every day. It does not contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

ex_client_s char[10]
Client — a free text field typically used to indicate to participants the ultimate client making
the order.

order_type_c uint8_t

Order Type — a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).
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Variable

Description

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to participants their own
order identifier.

exchange_info_s char[32]
A free text field used at participant’s discretion.
regulatory_data_s char[44]

Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

47.5.12 multi_order_response_t (named structure 34906)

The multi_order_response_t structure is sent in a BO5 originating from a received block quote or MO36). It contains
information about failed orders of the block quote.

Variable

Description

transaction_status_i

int32_t

Contains the same information as returned from the omniapi_tx_ex function, indicating
the status of transaction. Possible values include:

0 = Successful

Any other value = Transaction aborted.

trans_ack_i

int32_t

Contains the same information as the transaction status from the omniapi_tx_ex function.
The codes vary depending on the context in which they occur, but some common
examples would be:

1 = No part of the order placed in the order book and no part closed

2 = The whole order closed

3 =The order partially closed and nothing placed in the order book

4 =The whole order placed in the order book

6 = The order partially placed in the order book and partially closed.
GEN_CDC_INT_CLOSED = Instrument type not open for this transaction type.
MP_MATCH_LOW_VOLUME = Fill or Kill order could not be filled because of low order
book volume.

item_number_c

uint8_t

The item number in a quote transaction with a value of zero representing the first item.
Note that this does not indicate which side of the quote failed. It could be either the bid or
the ask, or both.

filler_3_s

char[3]
Ignore. Used for byte alignment.

47.5.13 order_change_combined_t (named structure 34902)

When an order entered into the system is modified (such as traded) in any way before being added to the order book,
an order_change_combined_t struct is sent in the same broadcast.

® Note:
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In the case of a Fill and Kill order with residual quantity, two order_change_combined_t items are generated.
The first part states the remaining quantity after matching while the second part indicates that the residual
quantity is deleted. However in the scenario that the Fill and Kill order trades with a large number of orders
resulting in more than one BO5 being broadcast, order_change_combined_t in the first BO5 states the
remaining quantity from this BO5. In the second BO5, order_change_separate_t states the remaining quantity
from this BO5. This continues until the final BO5 is received when order_change_separate_t states the final
residual quantity and order_change_combined_t indicates that the rest of the quantity is deleted (i.e. killed).

Note:

When an incoming order for a single instrument is matched against a large number of orders, the first BO5
segment includes an order_change_combined_t struct which provides the remaining quantity based on the
trade details included in this BOS5. Similarly the second BO5 normally includes order_change_separate_t struct
providing the remaining quantity from this BO5. This continues until the final BO5 where the
order_change_separate_t provides the final residual quantity.

The exception to this behaviour is when a combination order matches against a large number of outright orders
in a leg(s) resulting in multiple BO5 segments. In this case an order_change_separate_t struct is only provided in
the final BO5 because there is more than one single binary match involved and it is not possible to correctly
provide the remaining quantity (via order_change_separate_t) for the combination order for each BO5 segment.
For example a combination order matched against one order in Legl and 100 orders in Leg2 would result in
multiple BO5s. In terms of trade information there would be one leg trade match in Legl and then 100 for Leg2.
The segmentation will occur somewhere within those 100 matches in Leg2. However at this point there are no
correct values to provide the remaining combination order quantity (based on Legl a quantity of 100 of the
combination order has traded, but based on the Leg2 less than 100 has traded).

In cases where the exception applies, an application needs to treat segmented BO5s as one. This can be
achieved by utilising the segment_number_n included in each BO5 which indicates there are multiple BO5
segments involved, starting at 1 for the first segment, 2 for the second, and so on with a value of 0 indicating the
last segment. For single segmented BO5 broadcasts, the value in the field is 0.

Logically the following pseudo code would apply:

If segment_number_n >0 and missing order_change_separate_t then concatenate segments.

Variable Description
mp_quantity_i int64_t
Indicates the remaining quantity of the order, after this change was done. A zero indicates
the whole order was deleted.
total_volume_i int64_t
The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
quantity.
Only set as >0 for iceberg orders. For normal orders this is set as zero.
Normal order: total_volume_i =0, display_quantity i!=0
Iceberg order: total_volume_i = display_quantity_i !=0
Iceberg order: total_volume_i > display_quantity_i !=0.
item_number_c uint8_t
The item number of a block transaction that relates to this change.
bid_or_ask_c uint8_t
Bid or Ask. Possible values include:
1=Bid
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Variable Description
2 = Ask.
change_reason_c uint8_t

Indicates the reason for the change. Possible values include:

1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_1_s

char[1]
Ignore. Used for byte alignment.

47.5.14 order_change_separate_t (named structure 34903)

The order_change_separate_t structure is sent out due to changes in quantity of orders residing in the order book.

As with order_change_combined_t, the quantity and total volume fields describe the remaining volumes of the order.

Variable

Description

series

series_t
The series to which this order information relates.

order_number_u quad_word
Indicates the identifier of the order.
mp_quantity_i int64_t

Indicates the remaining quantity of the order, after this change was done. A zero indicates
the whole order was deleted.
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Variable Description

total_volume_i int64_t
The total quantity of the order, i.e. both the hidden and shown (display_quantity_i)
quantity.

Only set as > 0 for iceberg orders. For normal orders this is set as zero.
Normal order: total_volume_i = 0, display_quantity_i !=0

Iceberg order: total_volume_i = display_quantity_i !=0

Iceberg order: total_volume_i > display_quantity_i !=0.

bid_or_ask_c uint8_t
Bid or Ask. Possible values include:
1 = Bid
2 = Ask.

change_reason_c uint8_t

Indicates the reason for the change. Possible values include:

1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

ex_client_s char[10]
Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s char[15]

Customer information — a free text field typically used to indicate to participants their own
order identifier.
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Variable

Description

filler_1_s

char[1]
Ignore. Used for byte alignment.

originator_trading_code

originator_trading_code_t
Indicates the user that sent the transaction that caused this change.
See originator_trading_code_t sub structure.

execution_timestamp

time_spec_t
See time_spec_t sub structure.

47.5.15 order_chg_sep_trans_ack_t (named structure 34919)

Variable

Description

trans_ack_i

int32_t

Contains the same information as the transaction status from the omniapi_tx_ex function.
The codes vary depending on the context in which they occur, but some common
examples would be:

1 = No part of the order placed in the order book and no part closed

2 =The whole order closed

3 =The order partially closed and nothing placed in the order book

4 =The whole order placed in the order book

6 = The order partially placed in the order book and partially closed.
GEN_CDC_INT_CLOSED = Instrument type not open for this transaction type.
MP_MATCH_LOW_VOLUME = Fill or Kill order could not be filled because of low order
book volume.

order_change_separate

order_change_separate_t
See order_change_separate_t (named structure 34903).

47.5.16 order_info_t (named structure 34917)

Variable

Description

timestamp_in

time_spec_t
See time_spec_t sub structure.

timestamp_created

time_spec_t
See time_spec_t sub structure.

order_number_u

quad_word
Indicates the identifier of the order.

party party_t

See party_t sub structure.
order order_t

See order_t sub structure.
total_volume_i int64_t

Current total quantity of the order.
display_quantity_i int64_t

Current shown quantity of the order.
orig_total_volume_i int64_t

The total quantity of the order when it was originally entered.
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Variable Description
orig_shown_quantity_i int64_t

The shown quantity of the order when it was originally entered.
order_state_u uint32_t

Indicates the state current state of the order. Possible values:
10 = Active order
11 = Central inactive order.

47.5.17 order_t

Variable

Description

series

series_t
The series to which this information relates.

trading_code

trading_code_t
Indicates the user who originally placed the order.
See trading_code_t sub structure.

order_var

order_var_t
See order_var_t sub structure.

ex_user_code

ex_user_code_t
Indicates the user who last changed the order.
See ex_user_code_t sub structure.

give_up_member

give_up_member_t
Indicates the clearing participant.
See give_up_member_t sub structure.

exchange_info_s char[32]

A free text field used at participant’s discretion.
order_index_u uint32_t

Ignore. Currently not used.
transaction_number_n uintl6_t

The transaction number that was used to originally enter this order (e.g. 31 indicates
MO31).

change_reason_c

uint8_t

Indicates the reason for the change. Possible values include:
1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change
22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders
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Variable Description
26 = Inactivated due to Expiry
27 = Inactivated due to Price away from the market
28 = Order transferred from one user to another
30 = Order reload at normal system start
31 = Order reload at intraday Market Place restart
34 = Cancelled After Auction
39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading
41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order
49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero
50 = Sweep order reloaded without MAQ and mid-tick attribute.
filler_1_s char[1]

Ignore. Used for byte alignment.

47.5.18 order_price_change_t (named structure 34905)

The order_price_change_t structure is sent out for orders for which the price has been changed.

Variable

Description

series

series_t
The series to which this order information relates.

order_number_u quad_word
Indicates the identifier of the order.
premium_i int32_t

Indicates the price of the order.

execution_timestamp

time_spec_t
See time_spec_t sub structure.

bid_or_ask_c

uint8_t

Bid or Ask. Possible values:
1 =Bid

2 = Ask.

change_reason_c

uint8_t

Indicates the reason for the change. Possible values include:
1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

7 = Market Order converted to a limit order
8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order
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21 = Inactivated by system due to Instrument Session change
22 = Deleted by system due to no shown quantity
23 = Inactivated due to Purge
24 = Inactivate day orders
26 = Inactivated due to Expiry
27 = Inactivated due to Price away from the market
28 = Order transferred from one user to another
30 = Order reload at normal system start
31 = Order reload at intraday Market Place restart
34 = Cancelled After Auction
39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading
41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order
49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero
50 = Sweep order reloaded without MAQ and mid-tick attribute.
filler_2_s char[2]

Ignore. Used for byte alignment.

47.5.19 order_return_info_t (named structure 34904)

The order_return_info_t structure indicates the return status that the user received after entering the transaction.

Variable

Description

trans_ack_i

int32_t

The answer to the user. Contains the transaction status returned in the omniapi_tx_ex
function.

Return codes vary depending on the context in which they occur, but some common
examples would be:

1 = No part of the order placed in the order book and no part closed

2 = The whole order closed

3 =The order partially closed and nothing placed in the order book

4 =The whole order placed in the order book

6 = The order partially placed in the order book and partially closed
GEN_CDC_INT_CLOSED = Instrument type not open for this transaction type.
MP_MATCH_LOW_VOLUME = Fill or Kill order could not be filled because of low Order
Book volume.

order_number_u

quad_word
Indicates the identifier of the order that was returned to the user.

originator_trading_code

originator_trading_code_t
Indicates the user that sent the transaction that caused this change.
See originator_trading_code_t sub structure.

execution_timestamp

time_spec_t
See time_spec_t sub structure.
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47.5.20 segment_instance_number_t (named structure 34901)

It is possible for the one BO5 broadcast to be split into several segments. The maximum size of a broadcast is

approximately 14Kb.

Variable

Description

segment_number_n

uintl6_t

A BO5 broadcast can be segmented if the one broadcast contains too much information to
be sent at once. This field will indicate the number of the segment of the BO5, starting at
one for the first segment, two for the second, and so on with a value of zero indicating the
last segment.

For single segmented BO5 broadcasts, the value in this field is zero.

instance_c uint8_t
Indicates from which Matching Engine partition this broadcast originated. A value of zero is
given if only one partition exists.

filler_1_s char[1]
Ignore. Used for byte alignment.

sequence_number_u uint32_t

Sequence number assigned to the BO5 broadcast.
When a BO5 broadcast is extended over several segments, the value in this field will still be
incremented by 1 for each segment.

trading_code

trading_code_t
See trading_code_t sub struct below.

47.5.21 order_trade_info_t (named structure 34920)

Variable Description
match_id match_id_t

Ignore. Not used.
trade_price_i int32_t

Defines the trade price.
trade_quantity_i int64_t

Defines the trade quantity.
item_number_c uint8_t

The item number in a quote transaction.

deal_source_c

uint8_t
Where the trade is created. Refer to Trade Source in ASX Trade Introduction and Business
Information for the possible values in this field.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 = Bid
2 = Ask.

filler_1_s char[1]

Ignore. Used for byte alignment.
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47.5.22 order_leg_trade_info_t (named structure 34921)

Variable Description
series series_t

Contains the series to which this trade information relates.
match_id match_id_t

Ignore. Not used.
order_number_u quad_word

Identifies the order taking part in this side of the trade.
trade_price_i int32_t

Defines the trade price.
trade_quantity_i int64_t

Defines the trade quantity.
item_number_c uint8_t

The item number in a quote transaction.
deal_source_c uint8_t

Where the trade is created. Refer to Trade Source in ASX Trade Introduction and Business
Information for the possible values in this field.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 = Bid
2 = Ask.

filler_1_s char[1]

Ignore. Used for byte alignment.

47.5.23 order_trade_info_asx_t (named structure 34922)

Variable Description
opposing_order_number_u quad_word

Order number for the opposing order for this trade.
trade_condition_n uintl6_t

The condition in which a trade was executed. Possible values:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

exch_order_type_n

uintl6_t

Exchange specific order types. Ignore any values returned that are not in the list below:

2 = Short Sell order

Can also be combined with other exchange specific order types/attributes) outlined below.
4 = Market Bid order

8 = Price Stabilisation/Green Shoe Order

32 = Undisclosed

64 = Centre Point Order

2048 = Sweep order

4096 = Centre Point Block order.
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Variable

Description

ext_t_state_c

uint8_t

Trade report code. Possible values:

0 = Ignore, not relevant.

For other values see Trade Report Types in ASX Trade Introduction and Business
Information for more information.

opposing_deal_source_c uint8_t
Deal Source for the opposing side of this trade.
aggressive_c uint8_t

An aggressive order is the order that immediately results in a trade.
A passive order does not result in an immediate trade.

Passive (price maker) = 0 (zero)

Aggressive (price taker) =1

bid_or_ask_c

uint8_t

Bid or Ask. Possible values:
1 = Bid

2 = Ask.

trade_short_sell_quantity_i

int64_t
Traded short sell quantity, i.e. the portion of the trade that was short.

counter_order_capacity_c

char[1]

Dealing capacity of the counter order for crossings.

For crossed trades, this returns the value provided in
capacity_of_participant_s of the opposing order. For noncrossed
trades, zero will be returned.

filler_3_s

char([3]
Ignore. Used for byte alignment.

47.5.24 trade_report_1_trans_t (named structure 34021)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t

This is the series of the order.
order_var order_var_t

See order_var_t sub structure.
party party_t

This is the declared counter party for the other side of the trade.
See party_t sub structure.

exchange_info_s

char[32]

This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.

See asx_exchange_info_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

settlement_date_s

char[8]
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The settlement date for the trade. Format: YYYYMMDD.
time_of_agreement_date_s char[8]

The time when the trade was agreed, date part. Format: YYYYMMDD.
time_of_agreement_time_s char[6]

The time when the trade was agreed, time part. Format: HHMMSS.
deferred_publication_c uint8_t

Ignore. Not used by ASX Trade.
filler_1_s char[1]

Ignore. Used for byte alignment.
regulatory_data_s char[44]

Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

short_sell_quantity_i

int64_t

Quantity of the trade that is short (partial or whole).

For trade reports that are not short sells (exch_order_type_n !=2), must be set to 0.

For trade reports that include short sell quantity (exch_order_type_n = 2), must be greater
than 0.

47.5.25 trade_report_1 trans_p_t (named structure 34119)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
This is the series of the order.

trading_code

trading_code_t
The identity of the user who caused the BO5 to be sent.
See trading_code_t sub structure.

order_var order_var_t
See order_var_t sub structure.
party party_t

This is the declared counter party for the other side of the trade.
See party_t sub structure.

exchange_info_s

char[32]

This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.

See asx_exchange_info_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

settlement_date_s

char[8]
The settlement date for the trade.
Format: YYYYMMDD.

time_of_agreement_date_s

char[8]
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Variable

Description

The time when the trade was agreed, date part.
Format: YYYYMMDD.

time_of_agreement_time_s

char[6]
The time when the trade was agreed, time part.
Format: HHMMSS.

deferred_publication_c uint8_t

Ignore. Not used by ASX Trade.
filler_1_s char[1]

Ignore. Used for byte alignment.
regulatory_data_s char[44]

Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

short_sell_quantity_i

int64_t

Quantity of the trade that is short (partial or whole).

For trade reports that are not short sells (exch_order_type_n !=2), must be set to 0.

For trade reports that include short sell quantity (exch_order_type_n = 2), must be greater
than 0.

47.5.26 trade_report_2_trans_t (named structure 34022)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t

The series for which the trade report exists.
mp_quantity_i int64_t

Indicates the quantity of the trade report.
premium_i int32_t

Indicates the price of the trade report.
block_n uint32_t

Ignore. Currently not used.
settlement_date_s char[8]

The settlement date for the trade.
Format: YYYYMMDD.

time_of_agreement_date_s

char[8]
The time when the trade was agreed, date part. Format: YYYYMMDD.

time_of_agreement_time_s

char[6]
The time when the trade was agreed, time part.
Format: HHMMSS.

ext_t_state_c

uint8_t

Trade report codes. Possible values include:

0 = Ignore, not relevant.

For other values refer to Trade Report Types in ASX Trade Introduction and Business
Information.
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Variable Description
deferred_publication_c uint8_t

Ignore. Not used by ASX Trade.
bid_side trd_rpt_cust_t

See trd_rpt_cust_t sub structure.

ask_side trd_rpt_cust_t
See trd_rpt_cust_t sub structure.

47.5.27 trd_rpt_cust_t

Variable Description

party party_t
This is the declared counterparty for this part of the trade.

See party_t sub structure below.

ex_client_s char[10]
Client —a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s char[15]

Customer information — a free text field typically used to indicate to participants their own
order identifier.

exchange_info_s char[32]
This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.
See asx_exchange_info_t sub structure below.

open_close_req_c uint8_t
Ignore. Currently not used.

exch_order_type_n uintl6_t
Exchange specific order types. Possible values:
2 =Short Sell order.

give_up_member give_up_member_t
See give_up_member_t sub structure below.

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

short_sell_quantity_i int64_t
Quantity of the trade that is short (partial or whole).
For trade reports that are not short sells (exch_order_type_n !=2), must be set to 0.
For trade reports that include short sell quantity (exch_order_type_n = 2), must be greater
than 0.

47.5.28 exchange_info_t (named structure 50004)

Variable Description

exchange_info_s char[32]
A free text field used at the participant’s discretion.
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47.5.29 free_text_t (named structure 34801)

Variable

Description

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

filler_1_s

char[1]
Ignore. Used for byte alignment.

47.5.30 clearing_info_t (named structure 34802)

Variable

Description

give_up_member

give_up_member_t
The clearing identifier used for the order.
See give_up_member_t sub structure.

ex_client_s

char[10]
Client —a free text field typically used to indicate to the participant the ultimate client
making the order.

open_close_req_c uint8_t
Ignore. Currently not used.
filler_1_s char[1]

Ignore. Used for byte alignment.

47.5.31 single_order_insert (named structure 34808)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t

The series for which the order exists.
items_n uintl6_t

The number of sub-items following this top structure.
size_n uintl6_t

The total size of the message, including this header.

47.5.32 single_order_update_t (named structure 34809)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
The series for which the order exists.

order_number_u quad_word

The identifier of the order that is being amended.
bid_or_ask_c uint8_t

Bid or Ask. Possible values:

1 =Buy
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Variable Description
2 = Sell.
filler_3_s char[3]
Ignore. Used for byte alignment.
items_n uintl6_t
The number of sub-items following this top structure.
size_n uintl6_t

The total size of the message, including this header.

47.5.33 basic_order_t (named structure 34810)

Variable

Description

premium_i

int32_t

The price of the order. A combination of this field and the order_type_c field signify
different types of orders.

0 = Market order

Any other value than zero = Limit order (order_type_c =1 or 65).

The price for a tailor made combination order can be positive, zero or negative.

quantity_i

int64_t

Quantity of the order.

For iceberg orders this is the total quantity of the order. The shown quantity portion of the
iceberg order is defined in the reserve_order_t (named structure 34812) sub-structure.

block_n

uint32_t

Block size. Possible values:

0 = Fill or Kill order (time_validity_n = 0)
1 = All other types of orders.

time_validity_n

uintl6_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n =0 or Fill And Kill when block_n =1.

Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not have an expiry date, if this order is for an equity
it will be valid for the maximum allowed time for that particular instrument type.

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on the final day.

The answer contains the number of days left for the order, decreasing by one every day. It
does NOT contain the number of days when the order was originally placed.

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancelled” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n

uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order
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(premium_i = an integer, order_type_c = 1 = Limit order

premium_i = 0, order_type_c = 2 = Market order

premium_i = 0, order_type_c = 3 = Market-to-Limit order

premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order
premium_i = an integer, order_type_c = 65 = Imbalance Limit order)

Can also be combined with other exchange specific order types/attributes) outlined below.
4 = Market Bid order

(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).
8 = Price Stabilisation/Green Shoe Order

(premium_i = an integer, order_type_c = 1, time_validity_n !=0).

32 = Undisclosed (use order_type_c to determine order type)

64 = Centre Point Order (use order_type_c to determine Market or Limit)

2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)

4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

order_type_c uint8_t
Order type — a combination of this field and the premium_i field signifies different types of
orders. Possible values:
1 = Limit price order (premium_i = an integer)
2 = Market order (premium_i = 0)
3 = Market-to-Limit order (premium_i = 0)
17 = Best-Limit order (premium_i = 0 and time_validity_n !=0
65 = Imbalance Limit order (premium_i = an integer).
Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Sweep, Centre Point and Centre Point Block orders.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 =Buy
2 =Sell.

filler_2_s char[2]

Ignore. Used for byte alignment.

47.5.34 reserve_order_t (named structure 34812)

Variable Description

display_quantity_i int64_t
The shown quantity of an iceberg order. The reserve_order_t sub-structure only needs to
be specified when entering iceberg orders.
Can also be used for Limit Sweep order types to enter them as an iceberg order.

original_display_quantity i int64_t
The original shown quantity of the iceberg orders, when it was first entered.

47.5.35 basic_order_update_t (named structure 34815)

Variable Description

premium_i int32_t
The price of the order. A combination of this field and the order_type_c field signify
different types of orders.
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Variable Description

0 = Market order.
Any other value than zero = Limit order (order_type_c =1 or 65).
The price for a tailor made combination order can be positive, zero or negative.

quantity_i int64_t
Quantity of the order.
When amending an order, this field can be set to:
the new value (delta_quantity_c=1)
the amount by which it should be changed (delta_quantity_c = 2)
zero to indicate ‘no change’.
For iceberg orders this is the total quantity of the order. The shown quantity portion of the
iceberg order is defined in the reserve_order_t sub-structure. For iceberg orders, an
increase to total quantity is not allowed.

balance_quantity_i int64_t
Indicates that the participant wants a check done on the quantity of the existing order
before amendment. Possible values:
0 = No balance check is performed
Positive integer = Existing quantity on the order must be the same as this value otherwise
the transaction will be rejected.

time_validity_n uintl6_t
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit = 0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n =0 or Fill And Kill when block_n =1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not have an expiry date, if this order is for an equity
it will be valid for the maximum allowed time for that particular instrument type.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on the final day.
The answer contains the number of days left for the order, decreasing by one every day. It
does NOT contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancelled” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order
(premium_i = an integer, order_type_c = 1 = Limit order
premium_i = 0, order_type_c = 2 = Market order
premium_i = 0, order_type_c = 3 = Market-to-Limit order
premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order
premium_i = an integer, order_type_c = 65 = Imbalance Limit order)
Can also be combined with other exchange specific order types / attributes) outlined
below.
4 = Market Bid order
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Variable

Description

(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).
8 = Price Stabilisation/Green Shoe Order

(premium_i = an integer, order_type_c = 1, time_validity_n !=0).

32 = Undisclosed (use order_type_c to determine order type)

64 = Centre Point Order (use order_type_c to determine Market or Limit)

2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)

4096 = Centre Point Block order (use order_type_c to determine Market or Limit)

delta_quantity_c

uint8_t

Usually, on an order amendment, this field indicates if the quantity values are the new
values or the changed values supplied for each order. However, for any transactions that
can submit either an absolute or a delta quantity, the BO5 will return only the resulting
absolute quantity. Possible values:

1 = Absolute quantity.

filler_3_s

char[3]
Ignore. Used for byte alignment.

47.5.36 centre_point_order_t (named structure 34816)

Variable

Description

minimum_quantity_i

int64_t

MAQ of Centre Point Block order, Any Price Block order or

Limit Sweep order when executing in Centre Point. Specifies
the minimum quantity that must be traded in each execution
cycle.

0 = no minimum acceptable quantity.

Must be set to zero for Centre Point orders (exch_order_type_n
=64 or 66).

mid_tick_c

uint8_t

Specifies whether the limit price of a Centre Point Limit or Centre Point Block Limit order
should be a half-tick more aggressive (i.e. improved) and/or allowed for permitted prices
other than mid-point (‘dark limit’ order).

Specifies whether a Limit Sweep order is eligible for passive execution in Centre Point at a
half-tick above the limit price.

0 = not defined

1 = mid-tick attribute set on

2 = mid-tick attribute set off

3 = allowed for permitted prices in addition to mid-point (‘dark limit’ order)

4 = allowed for permitted prices in addition to mid-point (‘dark limit" order), with mid-tick
attribute set on.

5 = Any Price Block order

6 = Any Price Block order with mid-tick attribute set to on.

Limit Sweep orders fully integrate the liquidity in ASX Centre Point and ASX TradeMatch
and will interact with both ‘mid-point only’ and ‘dark limit” Centre Point and Centre Point
Block orders and Any Price Block orders. The only allowed mid_tick_c values for Limit
Sweep orders are 0, 1 or 2.

preference_only c

uint8_t
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Variable Description

Specifies whether a Centre Point Order or a Centre Point Block order is a Preference and
Kill order or not. For Limit Sweep orders, only ‘0’ or ‘2’ are valid values.

0 = not defined or ‘no’, order is not a Preference and Kill order.

1 ="‘yes’, order is a Preference and Kill order. Time validity must be set to Fill and Kill or Fill
or Kill for this option.

2 ="'no’, order is not a Preference and Kill order.

This variable cannot be amended.

single_fill_minimum_quantit uint8_t
y_c Specifies whether the minimum acceptable quantity (minimum_quantity_i ) of Centre
Point Block or Limit Sweep orders must be satisfied in a single fill or not.
0 = not defined.
1 = minimum acceptable quantity must be satisfied in a single fill.
2 = minimum acceptable quantity may be satisfied in multiple fills (aggregated execution).

filler_1_s char[1]
Ignore. Used for byte alignment.

47.5.37 inactive_order_t (named structure 34818)

Variable Description

inactive_c uint8_t
Specifies whether an order should be entered as a central inactive order.
0 = not defined
1 = central inactive order
2 = active order.

filler_3_s char[3]
Ignore. Used for byte alignment.

47.5.38 order_submitter_t (named structure 34819)

Variable Description

submitter trading_code_t
See trading_code_t sub structure.

47.5.39 order_owner_t (named structure 34804)

Variable Description

owner trading_code_t
See trading_code_t sub structure.

47.5.40 ranking_time_t (named structure 34949)

Variable Description

timestamp_ranking time_spec_t
Ranking timestamp for Centre Point orders.
See time_spec_t sub structure.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 284/370



ASX

47.5.41 crossing_t (named structure 34820)

Variable

Description

crossing_key i

int32_t

Crossing key for Unintentional Crossing Prevention. When two orders from the same
participant with the same crossing key trade out, the resulting trade is treated like a
booked transaction and not published to the market as a trade.

Setting this field to zero for an order means ‘no Unintentional Crossing Prevention’ for this
order.

47.5.42 regulatory_t (named structure 34821)

Variable

Description

regulatory_data_s

char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

47.5.43 short_sell_order_t (named structure 34829)

Variable

Description

short_sell_quantity_i

int64_t

Partial short quantity of a short sell order.

For orders that are not short sell orders (exch_order_type_n !=2), must be set to 0, or this
sub-structure should not be included at all.

For orders that are short sell orders (exch_order_type_n = 2), must be equal to or less than
the total order quantity and greater than zero.

47.5.44 short_sell_order_change_t (named structure 34830)

Variable

Description

short_sell_quantity_i

int64_t
Partial short quantity of a short sell order.

47.5.45 enhanced_cp_matching_t (named structure34831)

Variable

Description

participant_order_attribute_i uint32_t

Reserved for future use.

counter_order_attributes_i

uint32_t
Reserved for future use.

47.5.46 ex_user_code_t

The structure identifies the user who placed this order on behalf of another user.

Variable

Description

country_id_s

char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s

char([5]
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Variable

Description

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

47.5.47 give_up_member_t

Variable Description
country_id_s char(2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is a unique clearing identifier. Possible values for a user can be retrieved from the
clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s

char[1]
Ignore. Used for byte alignment.

47.5.48 order_var_t

Variable

Description

mp_quantity_i

int64_t
Shown quantity of the order.

premium_i

int32_t

Premium - the price of the order. A combination of this field and the order_type_c field
signify different types of orders

0 = Market order (order_type_c > 1)

Any value = Fixed price order (order_type_c=1).

Note that the premium for a tailor made combination order can be positive, zero or
negative.

block_n

uint32_t

Block size. Possible values include:

0 = Fill Or Kill order (time_validity_n =0)
1 = All other orders types.

time_validity_n

uintl6_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count =0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.

Unit =1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.
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Variable Description

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.

Note: The answer contains the number of days left for the order, decreasing by one every
day. It does not contain the number of days when the order was originally placed.

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order
(premium_i = an integer, order_type_c = 1 = Limit order
premium_i = 0, order_type_c = 2 = Market order
premium_i = 0, order_type_c = 3 Market-to-Limit order
premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order).
Can also be combined with other exchange specific order types/attributes) outlined below.
Can only be a sell order (bid_or_ask_c = 2).
4 = Market Bid order
(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).
8 = Price Stabilisation/Green Shoe Order
(premium_i = an integer, order_type_c = 1, time_validity_n !=0).
32 = Undisclosed (use order_type_c to determine order type)
64 = Centre Point Order (use order_type_c to determine Market or Limit)
2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)
4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

ex_client_s char[10]
Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s char[15]

Customer information — a free text field typically used to indicate to participants their own
order identifier.

open_close_req_c uint8_t
Ignore. Currently not used.

bid_or_ask_c uint8_t
Bid or Ask. Possible values include:
1 =Buy
2 =Sell.

ext_t_state_c uint8_t
Trade report codes. Possible values include:
0 = Ignore, not relevant.
For other values see Trade Report Types in ASX Trade Introduction and Business
information.

order_type_c uint8_t
Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:
1 = Limit price order (premium_i = an integer)
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Variable

Description

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

47.5.49 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

47.5.50 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of an ASX Trade user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.

47.5.51 originator_trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
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Variable Description
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s char[5]

The unique identifier of an ASX Trade user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.

47.5.52 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

47.5.53 asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
boq_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c

uint8_t

Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values include:

0 = No value

1 = Initial trade report

2 = No initial trade report.

filler_1_s char[1]
Ignore. Used for byte alignment.
extended_price_qg int64_i

This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

47.5.54 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCIl 0x20).

Variable Description Cha.r?cter ASIC defined content
Position
capacity_of_participant_s char[1] 0 Capacity of participant where:
A = Agency
P = Principal

M = Mixed Agency and Principal.
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Ch t
Variable Description a'r:?\c er ASIC defined content
Position
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and transactions
where:
Y =True
N =False (default).
execution_venue_s char[4] 2to5 Execution venue
Not required on order messages.
intermediary_id_s char[10] 6to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and transactions.
filler_s char[8] 36to43 Ignore. Used for byte alignment.
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48 MQ154 Query Order Broadcast on Behalf

48.1 Query Function

This query is used to retrieve missing BO5 order book broadcasts for a specified participant (refer to BO5 Firm Order
Book in ASX Trade Broadcasts for more information). Broker Service Providers need to use this query to be able to
retrieve order history for their customers.

This transaction should be used after coming on-line to recreate the full BO5 order stream. Each BO5 contains a
sequence number. These numbers are unique per Matching Engine partition, per day, per participant.

Users who request data for a subset of instrument types or classes, or are not permitted to see all instrument types or
classes will notice there are gaps in their sequence numbers.

As its counterpart query - the MQ151 - this query accesses the cache of BO5s held at the gateway.

48.2 Query Properties

Function Call omniapi_query_ex

Facility EPB

Struct Name query_order_broadcast_p_t
Partitioned True

Segmented True (using sequence numbers)
Answers MA154

48.3 Answer Properties

Function Call MA154

Struct Name

The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs are described below.

48.4 Message Structure

48.4.1 query_order_broadcast_p_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {'M’, ‘Q’, 154}.

party party_t
The identity of the participant on whose behalf the request is made.
See party_t sub structure below.
series series_t
Set to zeros to retrieve BO5s from all markets.
Fill in country_c and market_c to retrieve BO5s from that market.
Fill in country_c, market_c and instrument_group_c to retrieve BO5s relating to that
instrument type.
instance_c uint8_t
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Variable Description
Indicates that the user wants to retrieve BO5s that originated from this particular
Matching Engine partition.
A user should start querying from instance one and query for all BO5s using the sequence
numbers. In the answer there is a field called instance_next_c that is used to indicate to
what instance the next query should be directed. This field is set when sequence_last_u is
set to zero and the last BOS5 (for this instance) is sent in the answer. If the last instance has
been queried, instance_next_c in the answer is set to zero indicating that there are no
more instances to query.

filler_3_s char[3]
Ignore. Used for byte alignment.

yyyymmdd_s char[8]

Indicates that the user wants to retrieve BO5s that were issued out on this date.
Format YYYYMMDD.
Can either be today’s date or the previous business day.

broadcast_type

broadcast_type_t
Set the structure to the following: {‘B’, ‘O’, 5}.

sequence_first_u

uint32_t

Indicates the first sequence number of the BO5 the user wishes to retrieve. Sequence
numbers for BO5s are issued per Matching Engine partition, per day, per participant. A
value of zero in this field indicates no lower bound on sequence numbers.

sequence_last_u

uint32_t

Indicates the last sequential number of the BO5 the user wishes to retrieve. Sequence
numbers for BO5s are issued per Matching Engine partition, per day, per participant.

A value of zero in this field indicates no upper bound on sequence numbers. This is used to
indicate to the system that the user wants all the broadcasts from the partition as per the
instance_c field, and once retrieved; the user will be directed to the next partition to
retrieve the broadcasts from that.

A non-zero value will result in the answer containing only the broadcasts from the
partition requested as per the instance_c field. Once the user has retrieved these the
answer will not indicate to the user that they should query for another partition.

48.4.2 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3-digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1 s

char[1]
Ignore. Used for byte alignment.
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An MQ154 query may also be aborted by the Marketplace, in which case only the reason for the transaction being
aborted is returned to the sender.

Cstatus

Txstat

Successful

0 — All history items returned.

Transaction Aborted

MP_OHS_DATAPURGED — Order history cache is purged.

Transaction Aborted

respect to this query.

ME_OHS_DATAINCOMPLETE- Order history cache is incomplete or inconsistent with

Transaction Aborted

ME_OHS_DATAINCOMPLETE_NORECOV - Order history cache is incomplete and the
gateway cannot recover it from the central system.

48.5 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_hdr_t
e oneor more sequences of:
— item_hdr_t
—  one or more sequences of:

sub_item_hdr_t
a choice of:

block_price_trans_t (named structure 34007)
hv_alter_trans_t (named structure 34010)
hv_alter_trans_p_t (named structure 34110)
hv_order_trans_t (named structure 34005)
hv_order_trans_p_t (named structure 34105)
hv_price_2_trans_t (named structure 34001)
multi_order_response_t (named structure 34906)
order_change_combined_t (named structure 34902)
order_change_separate_t (named structure 34903)
order_chg_sep_trans_ack_t (named structure 34919)
order_info_t (named structure 34917)
order_price_change_t (named structure 34905)
order_return_info_t (named structure 34904)
order_trade_info_t (named structure 34920)
order_leg_trade_info_t (named structure 34921)
order_trade_info_asx_t (named structure 34922)
segment_instance_number_t (named structure 34901)
trade_report_1 trans_t (named structure 34021)
trade_report_1_trans_p_t (named structure 34119)
trade_report_2_trans_t (named structure 34022)
exchange_info_t (named structure 50004)
free_text_t (named structure 34801)

clearing_info_t (named structure 34802)
single_order_insert_t (named structure 34808)
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e single_order_update_t (named structure 34809)

e basic_order_t (named structure 34810)

e reserve_order_t (named structure 34812)

e basic_order_update_t (named structure 34815)

e centre_point_order_t (named structure 34816)

e enhanced_cp_matching_t (named structure34831)
e inactive_order_t (named structure 34818)

e order_submitter_t (named structure 34819)

e order_owner_t (named structure 34804)

e ranking_time_t (named structure 34949)

e crossing_t (named structure 34820)

e regulatory_t (named structure 34821)

e short_sell_order_t (named structure 34829)

e short_sell_order_change_t (named structure 34830)

Note:
® The “_p” versions of the structures are sent when the transaction is entered by ASX Trading Operations on
behalf of a participant. These structures need to be handled by the Ol application.

The first item in the answer will always be the query_order_broadcast_next_t structure, indicating to the user if there
are any more broadcasts to retrieve and if so, how to retrieve them.

An example of retrieving all missing BO5s for the current date is as follows:

1. Inthe query struct, set series field to zero, instance_c to 1, yyyymmdd_s to today’s date, broadcast type to {‘B’, ‘O,
5}, sequence_first_u to 0 and sequence_last_u to O..

2. On subsequent queries, set series field to zero, instance_c to the value received in instance_next_c in the
query_order_broadcast_next_t structure, broadcast type to {‘B’, ‘O’, 5}, sequence_first_u to the value received in
sequence_first_next_u in the query_order_broadcast_next_t structure and sequence_last_u to 0.

3. Repeat step 2 until the value for instance_next_c in the query_order_broadcast_next_t structure is zero.

48.5.1 answer_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘M’, ‘A’, 154}.
items_n uintl6_t

The number of top level items following this header.

size_n uintl6_t
The total size of the message, including this header.

48.5.2 item_hdr_t

Variable Description

items_n uintl6_t
The number of sub-items following this item header.

size_n uintl6_t
The total size of the following sub-items, including this header
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Variable Description
named_struct_n uintl6_t

Contains a number, indicating the type of structure that follows.
size_n uintl6_t

The size of the structure that is to follow, including this header.

48.5.4 query_order_broadcast_next_t (named structure 34911)

This contains the information necessary to retrieve the next segment of the MA154.

Variable Description
sequence_first_next_u uint32_t

Use the value for the next query in the field sequence_first_u.
instance_next_c uint8_t

Use the value in this field for the next query in the field instance_c.
When this is zero then all answer data has been received.

filler_3_s

char([3]
Ignore. Used for byte alignment.

48.5.5 block_price_trans_t (named structure 34007)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
The series to which this order information relates.

give_up_member

give_up_member_t
Indicates the clearing identifier used for this order.
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at the participant’s discretion.
customer_info_s char[15]

Customer information — a free text field typically used to indicate to the participant their
own order identifier.

regulatory_data_s

char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable below.

items_c uint8_t
The number of items in the array.
item block_price_trans_item_t[14]

Array of items — maximum 14 items.
See block_price_trans_item_t sub structure.
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48.5.6 block _price_trans_item_t

Variable

Description

series

series_t
The series to which this order information relates.

order_number_bid_u

quad_word
Indicates the identifier of the order on the bid side of this item in a block transaction.

order_number_ask_u quad_word
Indicates the identifier of the order on the ask side of this item in a block transaction.
bid_premium_i int32_t

Indicates the price of the order on the bid side of this item in a block transaction.
Note: It is possible for a price to be 0, indicating a market order, or even negative for a
combination.

ask_premium_i

int32_t

Indicates the price of the order on the ask side of this item in a block transaction.
Note: it is possible for a price to be 0, indicating a market order, or even negative for a
combination.

bid_quantity_i

int64_t
Indicates the shown quantity of the order on the bid side of this item in a block
transaction.

ask_quantity_i

int64_t
Indicates the shown quantity of the order on the ask side of this item in a block
transaction.

bid_total_volume_i

int64_t
Indicates the total quantity of the order on the bid side of this item in a block transaction.

ask_total_volume_i

int64_t
Indicates the total quantity of the order on the ask side of this item in a block transaction.

block_n

uint32_t

Block size. Possible values:

0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n

uintl6_t

The time validity that applies to both orders in this item - on the bid and the ask side.

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n =1.

Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.

Note: The BO5 broadcast contains the number of days left for the order, decreasing by one
every day. It does NOT contain the number of days when the order was originally placed.
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Variable

Description

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

Note: The system on order reload can set bits to indicate an updated order status. Bit
8(the most significant bit) in the unit byte is used to indicate a negative value in the
number of units byte. A negative value in the number of unit’s byte is used to indicate the
past, while a positive value is used to indicate the future. Bit 7 in the unit byte is used to
indicate that the order has been inactivated due to a purge. Example Unit = 193 Count =0
(i.e. binary 11000001 00000000, dec 49408) Rest of day order inactivated due to purge.

order_type_c

uint8_t

Order Type - a combination of this field and the premium_i field signify different types of
orders. Possible values:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

ex_client_s

char[10]
Client — a free text field typically used to indicate to the participant the ultimate client
making the order.

delta_quantity_c

uint8_t

Usually, on an order amendment, this field would indicate if the quantity values are the
new values or the changed values supplied for each order. However, for any transactions
that can submit either an absolute or a delta quantity, the BO5 will return only the
resulting absolute quantity. Possible values:

1 = Absolute quantity.

filler_2_s

char[2]
Ignore. Used for byte alignment.

48.5.7 hv_alter_trans_t (named structure 34010)

When an order is amended using a transaction that involves the hv_alter_trans_t, the corresponding BO5 does not
return the values that were placed in the original transaction. This is different to other transactions whereby the exact
same values given to ASX Trade are returned to the user.

All fields for the hv_alter_trans_t and its corresponding order_var_t structure will contain the resultant values on the
order, except for give_up_member_t and exchange_info_s. The latter two fields are only populated if the user has sent
changes to the order for those fields in the corresponding transaction. Therefore, if the values in the
give_up_member_t struct and the exchange_info_s are set to NULLs, then it indicates that nothing has been changed
for those values for this particular amendment. If they do however contain values then, just like all the other fields, it
indicates their present values. The Ol application must handle this situation.

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
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Variable

Description

This is the series of the order.

order_number_u

quad_word
The identifier of the order that is being amended.

order_var

order_var_t
See order_var_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.

total_volume_i int64_t
The total quantity of the order i.e. both the hidden and shown display_quantity_i)
quantity.

Only set as >0 for iceberg orders. For normal orders this is set as 0
Normal order: total_volume_i =0, display_quantity_i !=0

Iceberg order: total_volume_i = display_quantity_i!=0
Iceberg order: total_volume_i > display_quantity_i !=0.
delta_quantity_c uint8_t

Usually, on an order amendment, this field would indicate if the quantity values are the
new values or the changed values supplied for each order. However, for any transactions
that can submit either an absolute or a delta quantity, the BO5 will return only the
resulting absolute quantity. Possible values include:

1 = Absolute quantity.

filler_3_s char[3]
Ignore. Used for byte alignment.
balance_quantity_i int64_t

Indicates that the user wants a check done on the quantity of the existing order before
amendment. Possible values include:

0 = No balance check is performed

Positive integer = Existing quantity on the order must be the same as this value otherwise
the transaction will be rejected.

48.5.8 hv_alter_trans_p_t (named structure 34110)

As per hv_alter_trans_t, this structure returns the resultant values of an amended order, with some exceptions. Refer
to the preamble for that struct.

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
This is the series of the order.

trading_code

trading_code_t
See trading_code_t sub structure.

order_number_u

quad_word
The identifier of the order that is being amended.
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Variable

Description

order_var

order_var_t
See order_var_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.
total_volume_i int64_t

The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
quantity.

Only set as > 0 for iceberg orders. For normal orders this is set as 0.

Normal order: total_volume_i =0, display_quantity_i !=0

Iceberg order: total_volume_i = display_quantity_i!=0
Iceberg order: total_volume_i > display_quantity_i != 0.
delta_quantity_c uint8_t

Usually, on an order amendment, this field would indicate if the quantity values are the
new values or the changed values supplied for each order. However, for any transactions
that can submit either an absolute or a delta quantity, the BO5 will return only the
resulting absolute quantity. Possible values include:

1 = Absolute quantity.

filler_3_s char[3]
Ignore. Used for byte alignment.
balance_quantity_i int64_t

Indicates that the user wants a check done on the quantity of the existing order before
amendment. Possible values include:

0 = No balance check is performed

Positive integer = Existing quantity on the order must be the same as this value otherwise
the transaction will be rejected.

48.5.9 hv_order_trans_t (named structure 34005)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series to which this order information relates.
order_var order_var_t

See order_var_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.
total_volume_i int64_t

The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
quantity.
Only set as > 0 for iceberg orders. For normal orders this is set as 0
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Variable Description
Normal order: total_volume_i = 0, display_quantity_i =0
Iceberg order: total_volume_i = display_quantity_i !=0
Iceberg order: total_volume_i > display_quantity_i !=0.

48.5.10 hv_order_trans_p_t (named structure 34105)

Variable Description

transaction_type transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series to which this order information relates.

trading_code trading_code_t
See trading_code_t sub structure.

order_var order_var_t
See order_var_t sub structure.

give_up_member give_up_member_t
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.

total_volume_i int64_t
The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
quantity.
Only set as >0 for iceberg orders. For normal orders this is set as 0
Normal order: total_volume_i =0, display_quantity_i =0
Iceberg order: total_volume_i = display_quantity_i !=0
Iceberg order: total_volume_i > display_quantity_i != 0.

48.5.11 hv_price_2_trans_t (named structure 34001)

Variable Description

transaction_type transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series to which this order information relates.

give_up_member give_up_member_t
See give_up_member_t sub structure.

order_number_bid_u quad_word
Indicates the identifier of the order on the bid side of this block transaction.

order_number_ask_u quad_word
Indicates the identifier of the order on the ask side of this block transaction.

bid_premium_i int32_t
Indicates the price of the order on the bid side of this block transaction. Note: it is possible
for a price to be 0, indicating a market order, or even negative for a combination.

ask_premium_i int32_t
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Variable Description

Indicates the price of the order on the ask side of this block transaction. Note: it is possible
for a price to be 0, indicating a market order, or even negative for a combination.

bid_quantity_i int64_t
Indicates the shown quantity of the order on the bid side of this block transaction.

ask_quantity_i int64_t

Indicates the shown quantity of the order on the ask side of this block transaction.
bid_total_volume_i int64_t

Indicates the total quantity of the order on the bid side of this block transaction.
ask_total_volume_i int64_t

Indicates the total quantity of the order on the ask side of this block transaction.
block_n uint32_t

Block size. Possible values:
0 = Fill Or Kill order (time_validity_n =0)
1 = All other orders types.

time_validity_n uintl6_t
The time validity that applies to both orders in this block transaction - on the bid and the
ask side.
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.
Note: The BO5 broadcast contains the number of days left for the order, decreasing by one
every day. It does NOT contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

ex_client_s char[10]
Client — a free text field typically used to indicate to participants the ultimate client making
the order.

order_type_c uint8_t

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer)
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Variable

Description

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

exchange_info_s char[32]
A free text field used at participant’s discretion.
regulatory_data_s char[44]

Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

48.5.12 multi_order_response_t (named structure 34906)

The multi_order_response_t structure is sent in a BO5 originating from a received block quote (M036). It contains
information about failed orders of the block quote.

Variable

Description

transaction_status_i

int32_t

Contains the same information as returned from the omniapi_tx_ex function, indicating
the status. Possible values include:

0 = Successful

Any other value = Transaction aborted.

trans_ack_i

int32_t

Contains the same information as the transaction status from the omniapi_tx_ex function.
The codes vary depending on the context in which they occur, but some common
examples would be:

1 = No part of the order placed in the order book and no part closed

2 = The whole order closed

3 =The order partially closed and nothing placed in the order book

4 =The whole order placed in the order book

6 = The order partially placed in the order book and partially close.
GEN_CDC_INT_CLOSED = Instrument type not open for this transaction type.
MP_MATCH_LOW_VOLUME = Fill or Kill order could not be filled because of low order
book volume.

item_number_c

uint8_t

The item number in a quote transaction with a value of 0 representing the first item.

Note That this does not indicate which side of the quote failed. It could be either the bid or
the ask or both.

filler_3_s

char[3]
Ignore. Used for byte alignment.

48.5.13 order_change_combined_t (named structure 34902)

When an order entered into the system is modified (such as traded) in any way before being added to the order book,
an order_change_combined_t struct is sent in the same broadcast.
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Note:

In the case of a Fill and Kill order with residual quantity, two order_change_combined_t items are generated.
The first part states the remaining quantity after matching while the second part indicates that the residual
quantity is deleted. However in the scenario that the Fill and Kill order trades with a large number of orders
resulting in more than one BO5 being broadcast, order_change_combined_t in the first BO5 states the
remaining quantity from this BO5. In the second BO5, order_change_separate_t states the remaining quantity
from this BO5. This continues until the final BO5 is received when order_change_separate_t states the final
residual quantity and order_change_combined_t indicates that the rest of the quantity is deleted (i.e. killed).

Note:

When an incoming order for a single instrument is matched against a large number of orders, the first BO5
segment includes an order_change_combined_t struct which provides the remaining quantity based on the
trade details included in this BOS5. Similarly the second BO5 normally includes order_change_separate_t struct
providing the remaining quantity from this BO5. This continues until the final BO5 where the
order_change_separate_t provides the final residual quantity.

The exception to this behaviour is when a combination order matches against a large number of outright orders
in a leg(s) resulting in multiple BO5 segments. In this case an order_change_separate_t struct is only provided in
the final BO5 because there is more than one single binary match involved and it is not possible to correctly
provide the remaining quantity (via order_change_separate_t) for the combination order for each BO5 segment.
For example a combination order matched against one order in Legl and 100 orders in Leg2 would result in
multiple BO5s. In terms of trade information there would be one leg trade match in Legl and then 100 for Leg2.
The segmentation will occur somewhere within those 100 matches in Leg2. However at this point there are no
correct values to provide the remaining combination order quantity (based on Legl a quantity of 100 of the
combination order has traded, but based on the Leg2 less than 100 has traded).

In cases where the exception applies, an application needs to treat segmented BO5s as one. This can be
achieved by utilising the segment_number_n included in each BO5 which indicates there are multiple BO5
segments involved, starting at 1 for the first segment, 2 for the second, and so on with a value of 0 indicating the
last segment. For single segmented BO5 broadcasts, the value in the field is 0.

Logically the following pseudo code would apply:

If segment_number_n >0 and missing order_change_separate_t then concatenate segments.

Variable Description
mp_quantity_i int64_t
Indicates the remaining quantity of the order, after this change was done. A zero indicates
the whole order was deleted.
total_volume_i int64_t
The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
quantity.
Only set as > 0 for iceberg orders. For normal orders this is set as 0.
Normal order: total_volume_i =0, display_quantity i !=0
Iceberg order: total_volume_i = display_quantity_i !=0
Iceberg order: total_volume_i > display_quantity_i != 0.
item_number_c uint8_t
The item number of a block transaction that relates to this change.
bid_or_ask_c uint8_t
Bid or Ask. Possible values include:
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Variable Description
1 =Bid
2 = Ask.
change_reason_c uint8_t

Indicates the reason for the change. Possible values include:

1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_1_s

char[1]
Ignore. Used for byte alignment.

48.5.14 order_change_separate_t (named structure 34903)

The order_change_separate_t structure is sent out due to changes in quantity of orders residing in the order book.

As with order_change_combined_t, the size and total size fields describe the remaining volumes of the order.

Variable

Description

series

series_t
The series to which this order information relates.

order_number_u quad_word
Indicates the identifier of the order.
mp_quantity_i int64_t
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Variable

Description

Indicates the remaining quantity of the order, after this change was done. A zero indicates
the whole order was deleted.

total_volume_i

int64_t

The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
quantity.

Only set as > 0 for iceberg orders. For normal orders this is set as 0.

Normal order: total_volume_i =0, display_quantity_i =0

Iceberg order: total_volume_i = display_quantity_i !=0

Iceberg order: total_volume_i > display_quantity_i != 0.

bid_or_ask_c

uint8_t

Bid or Ask. Possible values include:
1=Bid

2 = Ask.

change_reason_c

uint8_t

Indicates the reason for the change. Possible values include:

1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

ex_client_s

char[10]
Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s

char[15]
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Variable Description
Customer information — a free text field typically used to indicate to participants their own
order identifier.

filler_1_s char[1]

Ignore. Used for byte alignment.

originator_trading_code

originator_trading_code_t
Indicates the user that sent the transaction that caused this change.
See originator_trading_code_t sub structure.

execution_timestamp

time_spec_t
See time_spec_t sub structure.

48.5.15 order_chg sep_trans_ack_t (named structure 34919)

Variable

Description

trans_ack_i

int32_t

Contains the same information as the transaction status from the omniapi_tx_ex function.
The codes vary depending on the context in which they occur, but some common
examples would be:

1 = No part of the order placed in the order book and no part closed

2 =The whole order closed

3 =The order partially closed and nothing placed in the order book

4 =The whole order placed in the order book

6 = The order partially placed in the order book and partially closed
GEN_CDC_INT_CLOSED = Instrument type not open for this transaction type
MP_MATCH_LOW_VOLUME = Fill or Kill order could not be filled because of low order
book volume.

order_change_separate

order_change_separate_t
See order_change_separate_t (named structure 34903).

48.5.16 order_info_t (named structure 34917)

Variable

Description

timestamp_in

time_spec_t
See time_spec_t sub structure.

timestamp_created

time_spec_t
See time_spec_t sub structure.

order_number_u quad_word

Indicates the identifier of the order.
party party_t

See party_t sub structure.
order order_t

See order_t sub structure.
total_volume_i int64_t

Current total volume of the order.
display_quantity_i int64_t

Current shown volume of the order.
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Variable Description

orig_total_volume_i int64_t
The total quantity of the order when it was originally entered.

orig_shown_quantity_i int64_t
The shown quantity of the order when it was originally entered.

order_state_u uint32_t
Indicates the state current state of the order. Possible values:
10 = Active order
11 = Central inactive order.

48.5.17 order_t

Variable Description

series series_t
The series to which this information relates.

trading_code trading_code_t
Indicates the user who originally placed the order.
See trading_code_t sub structure.

order_var order_var_t
See order_var_t sub structure.

ex_user_code ex_user_code_t
Indicates the user who last changed the order.
See ex_user_code_t sub structure.

give_up_member give_up_member_t
Indicates the clearing participant.
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.

order_index_u uint32_t
Ignore. Currently not used.

transaction_number_n uintl6_t
The transaction number that was used to originally enter this order (e.g. 1 indicates MO1).

change_reason_c uint8_t
Indicates the reason for the change. Possible values include:
1=0Order deleted
3=Trade
4=0rder inactivated
5=0rder amended
6=0Order added
8=0rder price changed
9=0rder deleted by central system
10=Order deleted by proxy
13=Hidden volume order recalculated
19=Central system deleted day order
21=Inactivated by system due to Instrument Session change
22=Deleted by system due to no shown quantity
23=Inactivated due to Purge
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Variable

Description

24=Inactivate day orders

26=Inactivated due to Expiry

27=Inactivated due to Price away from the market

28=0rder transferred from one user to another

30=0Order reload at normal system start

31=0rder reload at intraday Market Place restart

34=Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_1_s

char[1]
Ignore. Used for byte alignment.

48.5.18 order_price_change_t (named structure 34905)

The order_price_change_t structure is sent out for orders for which the price has been changed.

Variable

Description

series

series_t
The series to which this order information relates.

order_number_u quad_word

Indicates the identifier of the order.
premium_i int32_t

Indicates the price of the order.
execution_timestamp time_spec_t

See time_spec_t sub structure.
bid_or_ask_c uint8_t

Bid or Ask. Possible values:

1 =Bid

2 = Ask.
change_reason_c uint8_t

Indicates the reason for the change. Possible values include:
1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

7 = Market Order converted to a limit order
8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated
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Variable

Description

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 =Inactivated due to Price away from the market

28= Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_2_s

char(2]
Ignore. Used for byte alignment.

48.5.19 order_return_info_t (named structure 34904)

The order_return_info_t structure indicates the return status that the user received after entering the transaction.

Variable

Description

trans_ack_i

int32_t

The answer to the user. Contains the transaction status returned in the omniapi_tx_ex
function.

Return codes vary depending on the context in which they occur, but some common
examples would be:

1 = No part of the order placed in the order book and no part closed

2 = The whole order closed

3 =The order partially closed and nothing placed in the order book

4 =The whole order placed in the order book

6 = The order partially placed in the order book and partially closed
GEN_CDC_INT_CLOSED = Instrument type not open for this transaction type
MP_MATCH_LOW_VOLUME = Fill or Kill order could not be filled because of low Order
Book volume.

order_number_u

quad_word
Indicates the identifier of the order that was returned to the user.

originator_trading_code

originator_trading_code_t
Indicates the user that sent the transaction that caused this change.
See originator_trading_code_t sub structure.

execution_timestamp

time_spec_t
See time_spec_t sub structure.
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48.5.20 enhanced_cp_matching_t (named structure34831)

Variable

Description

participant_order_attribute_i uint32_t

Reserved for future use.

counter_order_attributes_i

uint32_t
Reserved for future use.

48.5.21 segment_instance_number_t (named structure 34901)

It is possible for the one BO5 broadcast to be split into several segments. The maximum size of a broadcast is

approximately 14 KB.

Variable

Description

segment_number_n

uintl6_t

A BO5 broadcast can be segmented if the one broadcast contains too much information to
be sent at once. This field will indicate the number of the segment of the BO5, starting at 1
for the first segment, 2 for the second, and so on with a value of 0 indicating the last
segment.

For single segmented BO5 broadcasts, the value in this field is 0.

instance_c uint8_t
Indicates from which Matching Engine partition this broadcast originated. A value of zero is
given if only one partition exists.

filler_1_s char[1]
Ignore. Used for byte alignment.

sequence_number_u uint32_t

Sequence number assigned to the BO5 broadcast.
When a BO5 broadcast is extended over several segments, the value in this field will still be
incremented by one for each segment.

trading_code

trading_code_t
The user who originally placed the order.
See trading_code_t sub struct below.

48.5.22 order_trade_info_t (named structure 34920)

Variable Description
match_id match_id_t

Ignore. Not used.
trade_price_i int32_t

Defines the trade price.
trade_quantity_i int64_t

Defines the trade quantity.
item_number_c uint8_t

The item number in a quote transaction.
deal_source_c uint8_t

Where the trade is created. Refer to Trade Source in ASX Trade Introduction and Business
Information for the possible values in this field.
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Variable Description

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 =Bid
2 = Ask.

filler_1_s char[1]

Ignore. Used for byte alignment.

48.5.23 order_leg_trade_info_t (named structure 34921)

Variable Description
series series_t

Contains the series to which this trade information relates.
match_id match_id_t

Ignore. Not used.
order_number_u quad_word

Identifies the order taking part in this side of the trade.
trade_price_i int32_t

Defines the trade price.
trade_quantity_i int64_t

Defines the trade quantity.
item_number_c uint8_t

The item number in a quote transaction.
deal_source_c uint8_t

Where the trade is created. Refer to Trade Source in ASX Trade Introduction and Business
Information for the possible values in this field.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 =Bid
2 = Ask.

filler_1_s char[1]

Ignore. Used for byte alignment.

48.5.24 order_trade_info_asx_t (named structure 34922)

Variable Description
opposing_order_number_u quad_word

Order number for the opposing order for this trade.
trade_condition_n uintl6_t

The condition in which a trade was executed. Possible values:

0 = No Condition

2 = Internal Trade/Crossing

8 = Buy Write (Equity/Derivative Combination).

This field acts as a bit mask. The binary AND operator can be used on the above possible
values. Refer to

exch_order_type_n

uintl6_t
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Variable

Description

Exchange specific order types. Ignore any values returned that are not in the list below:

2 = Short Sell order.

Can also be combined with other exchange specific order types/attributes) outlined below.
4 = Market Bid order

8 = Price Stabilisation/Green Shoe Order

32 = Undisclosed

64 = Centre Point Order

2048 = Sweep order

4096 = Centre Point Block order.

ext_t_state_c

uint8_t

Trade report code. Possible values:

0 = Ignore, not relevant.

For other values see Trade Report Types in ASX Trade Introduction and Business
Information for more information.

opposing_deal_source_c uint8_t
Deal Source for the opposing side of this trade.
aggressive_c uint8_t

An aggressive order is the order that immediately results in a trade.
A passive order does not result in an immediate trade.

Passive (price maker) = 0 (zero)

Aggressive (price taker) = 1

bid_or_ask_c

uint8_t

Bid or Ask. Possible values:
1 =Bid

2 = Ask.

trade_short_sell_quantity_i

int64_t
Traded short sell quantity, i.e. the portion of the trade that was short.

counter_order_capacity_c

char[1]

Dealing capacity of the counter order for crossings.

For crossed trades, this returns the value provided in capacity_of participant_s of the
opposing order. For noncrossed trades, zero will be returned.

filler_3_s

char[3]
Ignore. Used for byte alignment.

48.5.25 trade_report_1_trans_t (named structure 34021)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t

This is the series of the order.
order_var order_var_t

See order_var_t sub structure.
party party_t

This is the declared counterparty for the other side of the trade.
See party_t sub structure.
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Variable Description

exchange_info_s char[32]
This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.
See asx_exchange_info_t sub structure.

give_up_member give_up_member_t
See give_up_member_t sub structure.

settlement_date_s char[8]
The settlement date for the trade.
Format: YYYYMMDD.

time_of_agreement_date_s char[8]
The time when the trade was agreed, date part.
Format: YYYYMMDD.

time_of_agreement_time_s char[6]
The time when the trade was agreed, time part.
Format: HHMMSS.

deferred_publication_c uint8_t
Ignore. Not used by ASX Trade.
filler_1_s char[1]

Ignore. Used for byte alignment.

regulatory_data_s char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

short_sell_quantity_i int64_t
Quantity of the trade that is short (partial or whole).
For trade reports that are not short sells (exch_order_type_n !=2), must be set to 0.
For trade reports that include short sell quantity (exch_order_type_n = 2), must be greater
than 0.

48.5.26 trade_report_1 trans_p_t (named structure 34119)

Variable Description

transaction_type transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
This is the series of the order.

trading_code trading_code_t
The identity of the user who caused the BO5 to be sent.
See trading_code_t sub structure.

order_var order_var_t
See order_var_t sub structure.

party party_t
This is the declared counter party for the other side of the trade.
See party_t sub structure.

exchange_info_s char[32]
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Variable

Description

This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.
See asx_exchange_info_t sub structure.

give_up_member

give_up_member_t
See give_up_member_t sub structure.

settlement_date_s

char[8]
The settlement date for the trade.
Format: YYYYMMDD.

time_of_agreement_date_s

char([8]
The time when the trade was agreed, date part.
Format: YYYYMMDD.

time_of_agreement_time_s

char[6]
The time when the trade was agreed, time part.
Format: HHMMSS.

deferred_publication_c uint8_t

Ignore. Not used by ASX Trade.
filler_1_s char[1]

Ignore. Used for byte alignment.
regulatory_data_s char[44]

Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

short_sell_quantity_i

int64_t

Quantity of the trade that is short (partial or whole).

For trade reports that are not short sells (exch_order_type_n !=2), must be set to 0.

For trade reports that include short sell quantity (exch_order_type_n = 2), must be greater
than 0.

48.5.27 trade_report_2_trans_t (named structure 34022)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t

The series for which the trade report exists.
mp_quantity_i int64_t

Indicates the quantity of the trade report.
premium_i int32_t

Indicates the price of the trade report.
block_n uint32_t

Ignore. Currently not used.
settlement_date_s char[8]

The settlement date for the trade.
Format: YYYYMMDD.

time_of_agreement_date_s

char[8]
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Variable

Description

The time when the trade was agreed, date part.
Format: YYYYMMDD.

time_of_agreement_time_s

char[6]
The time when the trade was agreed, time part.
Format: HHMMSS.

ext_t_state_c

uint8_t

Trade report code. Possible values include:

0 = Ignore, not relevant.

For other values see Trade Report Types in ASX Trade Introduction and Business
Information.

deferred_publication_c

uint8_t
Ignore. Not used by ASX Trade.

bid_side trd_rpt_cust_t
See trd_rpt_cust_t sub structure.
ask_side trd_rpt_cust_t

See trd_rpt_cust_t sub structure.

48.5.28 trd_rpt_cust_t

Variable Description

party party_t
This is the declared counter party for this part of the trade.
See party_t sub structure.

ex_client_s char[10]

Client - a free text field typically used to indicate to the participant the ultimate client
making the order.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to participants their own
order identifier.

exchange_info_s

char[32]

This field is overlaid with asx_exchange_info_t sub structure. The struct is 32 bytes in size,
filling the entire field.

See asx_exchange_info_t sub structure.

open_close_req_c uint8_t
Ignore. Currently not used.
exch_order_type_n uintl6_t

Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order

give_up_member

give_up_member_t
See give_up_member_t sub structure below.

regulatory_data_s

char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

short_sell_quantity i

int64_t
Quantity of the trade that is short (partial or whole).
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Variable Description

For trade reports that are not short sells (exch_order_type_n !=2), must be set to 0.
For trade reports that include short sell quantity (exch_order_type_n = 2), must be greater
than 0.

48.5.29 exchange_info_t (named structure 50004)

Variable Description

exchange_info_s char[32]
A free text field used at the participant’s discretion.

48.5.30 free_text_t (named structure 34801)

Variable Description

customer_info_s char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

filler_1_s char[1]
Ignore. Used for byte alignment.

48.5.31 clearing_info_t (named structure 34802)

Variable Description

give_up_member give_up_member_t
The clearing identifier used for the order.
See give_up_member_t sub structure.

ex_client_s char[10]
Client — a free text field typically used to indicate to the participant the ultimate client
making the order.

open_close_req_c uint8_t
Ignore. Currently not used.
filler_1_s char[1]

Ignore. Used for byte alignment.

48.5.32 single_order_insert_t (named structure 34808)

Variable Description

transaction_type transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series series_t
The series for which the order exists.

items_n uintl6_t
The number of sub-items following this top structure.

size_n uintl6_t
The total size of the message, including this header.
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48.5.33 single_order_update_t (named structure 34809)

Variable

Description

transaction_type

transaction_type_t
Contains the transaction identifier that caused the BO5 to be sent.

series

series_t
The series for which the order exists.

order_number_u quad_word

The identifier of the order that is being amended.
bid_or_ask_c uint8_t

Bid or Ask. Possible values:

1 =Buy

2 = Sell.
filler_3_s char[3]

Ignore. Used for byte alignment.
items_n uintl6_t

The number of sub-items following this top structure.
size_n uintl6_t

The total size of the message, including this header.

48.5.34 basic_order_t (named structure 34810)

Variable

Description

premium_i

int32_t

The price of the order. A combination of this field and the order_type_c field signify
different types of orders.

0 = Market order.

Any other value than zero = Limit order (order_type_c =1 or 65).

The price for a tailor made combination order can be positive, zero or negative.

quantity_i

int64_t

Quantity of the order.

For iceberg orders this the total quantity of the order. The shown quantity portion of the
iceberg order is defined in the reserve_order_t (named structure 34812) sub-structure.

block_n

uint32_t

Block size. Possible values:

0 = Fill or Kill order (time_validity_n = 0)
1 = All other types of orders.

time_validity_n

uintl6_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count =0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n =0 or Fill And Kill when block_n = 1.

Unit =1, Count =0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not have an expiry date, if this order is for an equity
it will be valid for the maximum allowed time for that particular instrument type.
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Variable

Description

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on the final day.

The answer contains the number of days left for the order, decreasing by one every day. It
does NOT contain the number of days when the order was originally placed.

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancelled” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n

uintl6_t

Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order

(premium_i = an integer, order_type_c = 1 = Limit order

premium_i = 0, order_type_c = 2 = Market order

premium_i = 0, order_type_c = 3 = Market-to-Limit order

premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order

premium_i = an integer, order_type_c = 65 = Imbalance Limit order).

Can also be combined with other exchange specific order types/attributes) outlined below.
4 = Market Bid order

(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations)

8 = Price Stabilisation/Green Shoe Order

(premium_i = an integer, order_type_c = 1, time_validity_n != 0)

32 = Undisclosed (use order_type_c to determine order type)

64 = Centre Point Order (use order_type_c to determine Market or Limit)

2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)

4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

order_type_c

uint8_t

Order type - a combination of this field and the premium_i field signifies different types of
orders. Possible values:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0 and time_validity_n !=0

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Sweep, Centre Point and Centre Point Block orders.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 =Buy
2 =Sell.

filler_2_s char[2]

Ignore. Used for byte alignment.

48.5.35 reserve_order_t (named structure 34812)

Variable

Description

display_quantity_i

int64_t
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Variable

Description

The shown quantity of an iceberg order. The reserve_order_t
sub-structure only needs to be specified when entering iceberg orders.
Can also be used for Limit Sweep order types to enter them as an iceberg order.

original_display_quantity_i

int64_t
The original shown quantity of the iceberg orders, when it was first entered.

48.5.36 basic_order_update_t (named structure 34815)

Variable

Description

premium_i

int32_t

The price of the order. A combination of this field and the order_type_c field signify
different types of orders.

0 = Market order.

Any other value than zero = Limit order (order_type_c =1 or 65).

The price for a tailor made combination order can be positive, zero or negative.

quantity_i

int64_t

Quantity of the order.

When amending an order, this field can be set to:

The new value (delta_quantity_c = 1)

The amount by which it should be changed (delta_quantity_c = 2)

Zero to indicate ‘no change’.

For iceberg orders this the total quantity of the order. The shown quantity portion of the
iceberg order is defined in the reserve_order_t sub-structure. For iceberg orders, an
increase to total quantity is not allowed.

balance_quantity_i

int64_t

Indicates that the participant wants a check done on the quantity of the existing order
before amendment. Possible values:

0 = No balance check is performed

Positive integer = Existing quantity on the order must be the same as this value otherwise
the transaction will be rejected.

time_validity_n

uintle_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit = 0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n =0 or Fill And Kill when block_n = 1.

Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not have an expiry date, if this order is for an equity
it will be valid for the maximum allowed time for that particular instrument type.

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on the final day.

The answer contains the number of days left for the order, decreasing by one every day. It
does NOT contain the number of days when the order was originally placed.
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Description

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancelled” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n

uintl6_t

Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order

(premium_i = an integer, order_type_c = 1 = Limit order

premium_i = 0, order_type_c = 2 = Market order

premium_i = 0, order_type_c = 3 = Market-to-Limit order

premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order

premium_i = an integer, order_type_c = 65 = Imbalance Limit order).

Can also be combined with other exchange specific order types/attributes) outlined below.
4 = Market Bid order

(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).

8 = Price Stabilisation/Green Shoe Order

(premium_i = an integer, order_type_c = 1, time_validity_n != 0)

32 = Undisclosed (use order_type_c to determine order type)

64 = Centre Point Order (use order_type_c to determine Market or Limit)

2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)

4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

delta_quantity_c

uint8_t

Usually, on an order amendment, this field indicates if the quantity values are the new
values or the changed values supplied for each order. However, for any transactions that
can submit either an absolute or a delta quantity, the BO5 will return only the resulting
absolute quantity. Possible values:

1 = Absolute quantity.

filler_3_s

char[3]
Ignore. Used for byte alignment.

48.5.37 centre_point_order_t (named structure 34816)

Variable

Description

minimum_quantity_i

int64_t

MAQ of Centre Point Block order, Any Price Block order or Limit Sweep order when
executing in Centre Point. Specifies the minimum quantity that must be traded in each
execution cycle.

0 = no minimum acceptable quantity.

Must be set to zero for Centre Point orders (exch_order_type_n =64 or 66).

mid_tick_c

uint8_t

Specifies whether the limit price of a Centre Point Limit or Centre Point Block Limit order

should be a half-tick more aggressive (i.e. improved) and/or allowed for permitted prices

other than mid-point (‘dark limit’ order).

Specifies whether a Limit Sweep order is eligible for passive execution in Centre Point at a
half-tick above the limit price.

0 = not defined

1 = mid-tick attribute set on

2 = mid-tick attribute set off
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Variable

Description

3 = allowed for permitted prices in addition to mid-point (‘dark limit’ order)

4 = allowed for permitted prices in addition to mid-point (‘dark limit” order), with mid-tick
attribute set on.

5 = Any Price Block order

6 = Any Price Block order with mid-tick attribute set to on.

Limit Sweep orders fully integrate the liquidity in Centre Point

and ASX TradeMatch and will interact with ‘mid-point only’ and

‘dark limit’ Centre Point and Centre Point Block orders and Any

Price Block orders. The only allowed mid_tick_c values for

Limit Sweep ordersare 0, 1 or 2.

preference_only_c

uint8_t

Specifies whether a Centre Point Order or a Centre Point Block order is a Preference and
Kill order or not. For Limit Sweep orders, only ‘0’ or ‘2’ are valid values.

0 = not defined or ‘no’, order is not a Preference and Kill order.

1 =‘yes’, order is a Preference and Kill order. Time validity must be set to Fill and Kill or Fill
or Kill for this option

2 ='no’, order is not a Preference and Kill order.

This variable cannot be amended.

single_fill_minimum_quantit
y ¢

uint8_t

Specifies whether the minimum acceptable quantity (minimum_quantity_i ) of Centre
Point Block or Limit Sweep orders must be satisfied in a single fill or not.

0 = not defined

1 = minimum acceptable quantity must be satisfied in a single fill

2 = minimum acceptable quantity may be satisfied in multiple fills (aggregated execution).

filler_1_s

char[1]
Ignore. Used for byte alignment.

48.5.38 inactive_order_t (named structure 34818)

Variable

Description

inactive_c

uint8_t

Specifies whether an order should be entered as a central inactive order.
0 = not defined

1 = central inactive order

2 = active order.

filler_3_s

char([3]
Ignore. Used for byte alignment.

48.5.39 order_submitter_t (named structure 34819)

Variable

Description

submitter

trading_code_t
See trading_code_t sub structure.
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48.5.40 order_owner_t (named structure 34804)

Variable

Description

owner

trading_code_t
See trading_code_t sub structure.

48.5.41 ranking_time_t (named structure 34949)

Variable

Description

timestamp_ranking

time_spec_t
Ranking timestamp for Centre Point orders.
See time_spec_t sub structure.

48.5.42 crossing_t (named structure 34820)

Variable

Description

crossing_key i

int32_t

Crossing key for Unintentional Crossing Prevention. When two orders from the same
participant with the same crossing key trade out, the resulting trade is treated like a
booked transaction and not published to the market as a trade.

Setting this field to zero for an order means ‘no Unintentional Crossing Prevention’ for this
order.

48.5.43 regulatory_t (named structure 34821)

Variable

Description

regulatory_data_s

char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable.

48.5.44 short_sell_order_t (named structure 34829)

Variable

Description

short_sell_quantity_i

int64_t

Partial short quantity of a short sell order.

For orders that are not short sell orders (exch_order_type_n !=2), must be set to 0, or this
sub-structure should not be included at all.

For orders that are short sell orders (exch_order_type_n = 2), must be equal to or less than
the total order quantity and greater than zero.

48.5.45 short_sell_order_change_t (named structure 34830)

Variable

Description

short_sell_quantity_i

int64_t
Partial short quantity of a short sell order.

48.5.46 ex_user_code_t

The structure identifies the user who placed this order on behalf of another user.
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Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For ASX trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

48.5.47 give_up_member_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is a unique clearing identifier. Possible values for a user can be retrieved from the
clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s

char[1]
Ignore. Used for byte alignment.

48.5.48 order_var_t

Variable

Description

mp_quantity_i

int64_t
Shown quantity of the order.

premium_i

int32_t

Premium - the price of the order. A combination of this field and the order_type_c field
signify different types of orders.

0 = Market order (order_type_c > 1)

Any value = Fixed price order (order_type_c=1).

Note that the price for a tailor made combination order can be positive, zero or negative.

block_n

uint32_t

Block size. Possible values include:

0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n

uintl6_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.

Unit =1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
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Variable

Description

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.

Note: The answer contains the number of days left for the order, decreasing by one every
day. It does NOT contain the number of days when the order was originally placed.

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n

uintl6_t

Exchange specific order types. Ignore any values returned that are not in the list below:
2 = Short Sell order

(premium_i = an integer, order_type_c = 1 = Limit order

premium_i = 0, order_type_c = 2 = Market order

premium_i = 0, order_type_c = 3 Market-to-Limit order

premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order).

Can also be combined with other exchange specific order types / attributes) outlined
below. Can only be a sell order (bid_or_ask_c = 2).

4 = Market Bid order

(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).
8 = Price Stabilisation/Green Shoe Order

(premium_i = an integer, order_type_c = 1, time_validity_n != 0)

32 = Undisclosed (use order_type_c to determine order type)

64 = Centre Point Order (use order_type_c to determine Market or Limit)

2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)

4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

ex_client_s

char[10]
Client - a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s

char[15]
Customer information - a free text field typically used to indicate to the participants their
own order identifier.

open_close_req_c

uint8_t
Ignore. Currently not used.

bid_or_ask_c uint8_t
Bid or Ask. Possible values include:
1 =Buy
2 =Sell.

ext_t_state c uint8_t

Trade report code. Possible values include:

0 = Ignore, not relevant.

For other values see Trade Report Types in ASX Trade Introduction and Business
Information.

order_type_c

uint8_t
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Variable

Description

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

48.5.49 party_t

Variable Description
country_id_s char(2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

48.5.50 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char([5]
The unique identifier of an ASX Trade user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.

48.5.51 originator_trading_code_t

Variable

Description

country_id_s

char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.
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Variable Description

ex_customer_s char[5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s char[5]
The unique identifier of an ASX Trade user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.

48.5.52 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.

48.5.53 asx_exchange_info_t

Variable Description
trade_report_info_s char[16]

Free text field.
boq_list_s char[6]

List of up to three basis of quotations.
A basis of quotation is a two character corporate action.

initial_trd_report_c uint8_t
Indicates if the trade report is the initial part of an Initial or Delayed Trade Report. Possible
values include:
0 = No value
1 = Initial trade report
2 = No initial trade report.

filler_1_s char[1]
Ignore. Used for byte alignment.

extended_price_qg int64_i
This field may be set to either the reported trade price with up to four decimal places (the
minimum value is 1000, indicating a value of 0.1000), or the special value indicating that it
is to be ignored. If the 63" bit (highest bit) is set and the rest are zero, then this indicates
that there is no extended price available.

48.5.54 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

h
Variable Description ¢ a_r?cter ASIC defined content
Position
capacity_of participant_s char[1] 0 Capacity of participant where:

A = Agency
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Ch t
Variable Description a'r:?\c er ASIC defined content
Position
P = Principal
M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and transactions
where:
Y =True
N =False (default).
execution_venue_s char[4] 2to5 Execution venue
Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and transactions.
filler_s char(8] 36to43 Ignore. Used for byte alignment.
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49 MQ392 Total Order for BSPs Query

49.1 Query Function

This query can only be used by Broker Service Providers (BSPs). It is used to retrieve a particular participant’s orders. It
has the same structure as the MQ8 query. However, BSPs are allowed to place a different participant’s trading code in
the whose_t struct, other than their own, thereby accessing the orders of that participant. ASX Trading Operations are
responsible for configuring to which participant a BSP gains access.

Note:

® This query is a legacy query that does not return all order details. It only returns those fields that can be specified
for an order using the legacy MO31 Enter Order transaction. To retrieve the full order details, use the MQ476
Own Orders for BSPs query.

49.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_tot_order_p_t
Partitioned True

Segmented False

Answers MA43

49.3 Answer Properties

Transaction Type MA43

Struct Name answer_tot_order_t

49.4 Message Structure

49.4.1 query_tot_order_p_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘M’, ‘Q’, 392}.

series series_t
To retrieve all a participants own orders in the system on the first query, zero-fill this series
field and the order_index_u field. On subsequent queries users are to fill in the same two
fields with values received from the answer. The final response is indicated by the series
field in the answer being zero-filled.
This field cannot act as a filter. The query retrieves all orders for a particular participant.

whose whose_t
Used to filter the results.
See whose_t sub structure below.

order_index_u uint32_t
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Variable Description

Used as a coupling field for retrieving partitioned information. Use the series and this field
to retrieve partitioned information.

49.4.2 whose_t

The strings in trading_code_t and ex_client_s are used as search parameters in the query. It can be configured to
specify a particular user’s, participants, a user’s client’s or a participants client’s orders.

Type of Order Fields to be completed

User’s Orders country_id_s, ex_customer_s, user_id_s
Participants Orders country_id_s, ex_customer_s

User’s Orders for a Specific country_id_s, ex_customer_s, user_id_s ex_client_s
Client

Participants Orders for a country_id_s, ex_customer_s and ex_client_s

Specific Client

Note:
® Fields that are omitted should be filled with NULLs and are not to be space padded. Furthermore, unlike the use
of the whose_t structure in the MO4 transaction, the ex_client_s field cannot contain wildcards.

Variable Description

trading_code trading_code_t
BSPs indicate here which participant they are interested in. The country_id_s and the
ex_customer_s fields are mandatory.
See trading_code_t sub structure below.

ex_client_s char[10]
When placing an order, this field is a free text and is typically used to indicate to the
participant the ultimate client making the order. In this structure it can be used as a filter
so that the answer contains only those orders that have an ex_client_s matching the given
string.

filler_2_s char[2]
Ignore. Used for byte alignment.

49.4.3 trading_code_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char([5]
This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s char([5]
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Variable Description

The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

49.5 Answer Structure

After a successful MQ392 transaction, a list of the participant’s orders in the order book is returned to the sender.

49.5.1 answer_tot_order_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'M’, ‘A’, 43}.
series series_t

The value in this field, along with the order_index_u value, should be used in the next
query. A zero-filled structure indicates this is the last answer.

order_index_u uint32_t
The value in this field, along with the series value, should be used in the next query.

items_n uintl6_t
The number of items held in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

item answer_tot_order_item_t[300]
See answer_tot_order_item_t sub structure below.

49.5.2 answer_tot_order_item_t

Variable Description
order_number_u quad_word
The order identifier for the order in this item.
sequence_number_u uint32_t
Ignore. Currently not used.
ob_position_u uint32_t
Indicates the order book position, 1 being the highest priority.
combo_mark_c uint8_t
Ignore. Not used in this query.
filler_3_s char(3]
Ignore. Used for byte alignment.
party party_t

See party_t sub structure.

order order_t
Detailed information on the order.
See order_t sub structure below.

total_volume_i int64_t
The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
volume.
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Variable

Description

Only set as > 0 for iceberg orders. For normal orders this is set as 0
Normal order: total_volume_i =0, display_quantity_i =0

Iceberg order: total_volume_i = display_quantity_i!=0
Iceberg order: total_volume_i > display_quantity_i != 0.
display_quantity_i int64_t

This value should only be considered if the order is an iceberg order. It indicates the
original displayed quantity of the order and is therefore the value to which the iceberg
order will use to re-populate its display_quantity_i field once all its current shown quantity
has been traded.

ASX Trade will automatically populate this field when the total_volume_i field != 0.

orig_shown_quantity_i int64_t
The shown quantity of the order when it was originally entered.
orig_total_volume_i int64_t

The total_volume_i value of the order when it was originally entered.

timestamp_in

time_spec_t
The time when the order was entered or when it was last modified.
See time_spec_t sub structure.

timestamp_created

time_spec_t
The time when the order was originally entered.
See time_spec_t sub structure.

49.5.3 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

49.5.4 order_t

Variable

Description

series

series_t
The series to which this information relates.

trading_code

trading_code_t
Indicates the user who originally placed the order.
See trading_code_t sub structure.

order_var

order_var_t
See order_var_t sub structure.

ex_user_code

ex_user_code_t
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Variable Description

Indicates the user who last changed the order.
See ex_user_code_t sub structure.

give_up_member give_up_member_t
Indicates the clearing participant.
See give_up_member_t sub structure.

exchange_info_s char[32]
A free text field used at participant’s discretion.
order_index_u uint32_t
Ignore. Currently not used.
transaction_number_n uintl6_t
The transaction number that was used to originally enter this order (e.g. 31 indicates
MO31).
change_reason_c uint8_t

Indicates the reason for the change. Possible values include:

1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below the
minimum order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_1 s char[1]
Ignore. Used for byte alignment.
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Variable

Description

mp_quantity_i

int64_t
Shown quantity of the order.

premium_i

int32_t

The price of the order. A combination of this field and the order_type_c field signify
different types of orders.

0 = Market order (order_type_c > 1)

Any value = Fixed price order (order_type_c=1).

Note that the price for a tailor made combination order can be positive, zero or negative.

block_n

uint32_t

Block size. Possible values include:

0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n

uintl6_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.

Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.

Note: The answer contains the number of days left for the order, decreasing by one every
day. It does NOT contain the number of days when the order was originally placed.

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n

uintle_t

Exchange specific order types. Ignore any values returned that are not in the list below:
2 =Short Sell order

(premium_i = an integer, order_type_c = 1 = Limit order

premium_i = 0, order_type_c =2 = Market order

premium_i = 0, order_type_c = 3 Market-to-Limit order

premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order).

Can also be combined with other exchange specific order types/attributes) outlined below.
Can only be a sell order (bid_or_ask_c=2).

4 = Market Bid Order

(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations)

8 = Price Stabilisation/Green Shoe Order

(premium_i = an integer, order_type_c = 1, time_validity_n I=0)

32 = Undisclosed (use order_type_c to determine order type)

64 = Centre Point Order (use order_type_c to determine Market or Limit)

2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)
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Variable Description
4096 = Centre Point Block order (use order_type_c to determine Market or Limit)
ex_client_s char[10]

Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to participants their own
order identifier.

open_close_req_c

uint8_t
Ignore. Currently not used.

bid_or_ask_c

uint8_t
Bid or Ask. Possible values include:
1=Buy
2 =Sell.

ext_t_state_c

uint8_t

Trade report code. Possible values include:

0 = Ignore, not relevant.

For other values see Trade Report Types in ASX Trade Introduction and Business
Information.

order_type_c

uint8_t

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n !=0)

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

49.5.6 trading_code_t/ex_user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
The unique identifier of the user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.
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49.5.7 give_up_member_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.

ex_customer_s char[5]
This is a unique clearing identifier. Possible values for a user can be retrieved from the
clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s char[1]
Ignore. Used for byte alignment.
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50 MQ393 Total Inactive Order for BSPs Query

50.1 Query Function

This query can only be used by Broker Service Providers (BSPs). It is used to retrieve a particular participant’s inactive
orders. It has the same structure as the MQ9 query. However, BSPs are allowed to place a different participant’s trading
code in the whose_t struct, other than their own, thereby accessing the inactive orders of that participant. ASX Trading
Operations are responsible for configuring to which participants a BSP gains access.

Note:

® This query is a legacy query that does not return all order details. It only returns those fields that can be specified
for an order using the legacy MO31 and MQ98 transactions. To retrieve the full order details, use the MQ476
Own Orders for BSPs query, which can also be used to query for inactive orders.

50.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_tot_order_p_t
Partitioned True

Segmented False

Answers MA44

50.3 Answer Properties

Transaction Type MA44

Struct Name answer_tot_order_t

50.4 Message Structure

50.4.1 query_tot_order_p_t

Variable Description
transaction_type transaction_type_t

Set the structure to the following: {'M’, ‘Q’, 393}.
series series_t

To retrieve all a participant’s inactive orders in the system on the first query zero-fill this
series field and the order_index_u field. On subsequent queries users are to fill in the same
two fields with values received from the answer. The final response is indicated by the
series field in the answer being zero-filled.

This field cannot act as a filter. The query retrieves all inactive orders for a particular
participant.

whose whose_t
Used to filter the results.
See whose_t sub structure below.

order_index_u uint32_t
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Variable

Description

Used as a coupling field for retrieving partitioned information. Use the series and this field
to retrieve partitioned information.

50.4.2 whose_t

The strings in trading_code_t and ex_client_s are used as search parameters in the query. It can be configured to
specify a particular user’s, participant’s, user’s client’s or participant’s client’s inactive orders.

Type of order

Fields to be Completed

User’s orders

country_id_s, ex_customer_s, user_id_s

Participant’s orders

country_id_s, ex_customer_s

User’s orders for a specific
client

country_id_s, ex_customer_s, user_id_s ex_client_s

Participant’s orders for a
specific client

country_id_s, ex_customer_s and ex_client_s

Note:
® Fields that are omitted should be filled with NULLs, they are not to be space padded. Furthermore, unlike the
use of the whose_t structure in the MO4 transaction, the ex_client_s field cannot contain wildcards.

Variable

Description

trading_code

trading_code_t

BSPs indicate here which participant they are interested in. The country_id_s and the
ex_customer_s fields are mandatory.

See trading_code_t sub structure below.

ex_client_s char[10]
When placing an order this field is a free text and is typically used to indicate to
participants the ultimate client making the order. In this structure it can be used as a filter
so that the answer contains only those orders that have an ex_client_s matching the given
string.

filler_2_s char[2]

Ignore. Used for byte alignment.

50.4.3 trading_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a 3-digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
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Variable Description

The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.

50.5 Answer Structure

After a successful MQ393 transaction, a list of the participant’s inactive orders in the order book is returned to the
sender.

50.5.1 answer_tot_order_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'M’, ‘A’, 44}.
series series_t

The value in this field, along with the order_index_u value, should be used in the next
query. A zero-filled structure indicates this is the last answer.

order_index_u uint32_t
The value in this field, along with the series value, should be used in the next query.

items_n uintl6_t
The number of items held in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.

item answer_tot_order_item_t[300]
An array containing the order details.
See answer_tot_order_item_t sub structure below.

50.5.2 answer_tot_order_item_t

Variable Description
order_number_u quad_word

The order identifier for the order in this item.
sequence_number_u uint32_t

Ignore. Currently not used.
ob_position_u uint32_t

Indicates the order book position, 1 being the highest priority.
combo_mark_c uint8_t

Ignore, not used in this query.
filler_3 s char[3]

Ignore. Used for byte alignment.

party party_t
See party_t sub structure.

order order_t
Detailed information on the order.
See order_t sub structure below.

total_volume_i int64_t
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Variable

Description

The total quantity of the order i.e. both the hidden and shown (display_quantity_i)
volume.

Only set as > 0 for iceberg orders. For normal orders this is set as 0.

Normal order: total_volume_i =0, display_quantity_i !=0

Iceberg order: total_volume_i = display_quantity_i !=0

Iceberg order: total_volume_i > display_quantity_i !=0.

display_quantity_i

int64_t

This value should only be considered if the order is an iceberg order. It indicates the
original displayed quantity of the order and is therefore the value to which the iceberg
order will use to re-populate its display_quantity_i field once all its current shown quantity
has been traded.

ASX Trade will automatically populate this field when the total_volume_i field !=0.

orig_shown_quantity_i int64_t
The shown quantity of the order when it was originally entered.
orig_total_volume_i int64_t

The total_volume_i value of the order when it was originally entered.

timestamp_in

time_spec_t
The time when the order was entered when it was last modified.
See time_spec_t sub structure.

timestamp_created

time_spec_t
The time when the order was originally entered.
See time_spec_t sub structure.

50.5.3 party_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

filler_1_s

char[1]
Ignore. Used for byte alignment.

50.5.4 order_t

Variable

Description

series

series_t
The series to which this information relates.

trading_code

trading_code_t
Indicates the user who originally placed the order.
See trading_code_t sub structure.

order_var

order_var_t
See order_var_t sub structure.
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Variable

Description

ex_user_code

ex_user_code_t
Indicates the user who last changed the order.
See ex_user_code_t sub structure.

give_up_member

give_up_member_t
Indicates the clearing participant.
See give_up_member_t sub structure.

exchange_info_s char[32]

A free text field used at participant’s discretion.
order_index_u uint32_t

Ignore. Currently not used.
transaction_number_n uintl6_t

The transaction number that was used to originally enter this order (e.g. 98 indicates
MO098).

change_reason_c

uint8_t

Indicates the reason for the change. Possible values include:

1 = Order deleted

3 = Deal

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change

22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

28 = Order transferred from one user to another

30 = Order reload at normal system start

31 = Order reload at intraday Market Place restart

34 = Cancelled After Auction

39 = Convert undisclosed order to normal order - for active orders falling below minimum
order value due to trading

41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order

49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero

50 = Sweep order reloaded without MAQ and mid-tick attribute.

filler_1_s

char[1]
Ignore. Used for byte alignment.
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Variable

Description

mp_quantity_i

int64_t
Shown quantity of the order.

premium_i

int32_t

The price of the order. A combination of this field and the order_type_c field signify
different types of orders.

0 = Market order (order_type_c > 1)

Any value = Fixed price order (order_type_c=1).

Note that the price for a tailor made combination order can be positive, zero or negative.

block_n

uint32_

Block size. Possible values:

0 = Fill Or Kill order (time_validity_n = 0)
1 = All other orders types.

time_validity_n

uintl6_t

This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).

Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n = 0. Fill And Kill when block_n = 1.

Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.

Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not expire then if this order relates to an equity it will
be valid for the maximum expiry time for an order.

Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on final day.

Note: The answer contains the number of days left for the order, decreasing by one every
day. It does not contain the number of days when the order was originally placed.

Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536): Order is “Good Till
Cancel” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n

uintle_t

Exchange specific order types. Ignore any values returned that are not in the list below:
2 =Short Sell order

(premium_i = an integer, order_type_c = 1 = Limit order

premium_i = 0, order_type_c =2 = Market order

premium_i = 0, order_type_c = 3 Market-to-Limit order

premium_i = 0, order_type_c =17, time_validity_n != 0 = Best-Limit order).

Can also be combined with other exchange specific order types/attributes) outlined below.
Can only be a sell order (bid_or_ask_c=2).

4 = Market Bid order

(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations)

8 = Price Stabilisation/Green Shoe Order

(premium_i = an integer, order_type_c = 1, time_validity_n !=0).

32 = Undisclosed (use order_type_c to determine order type)

64 = Centre Point Order (use order_type_c to determine Market or Limit)

2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)
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Variable Description
4096 = Centre Point Block order (use order_type_c to determine Market or Limit).
ex_client_s char[10]

Client — a free text field typically used to indicate to participants the ultimate client making
the order.

customer_info_s

char[15]
Customer information — a free text field typically used to indicate to participants their own
order identifier.

open_close_req_c

uint8_t
Ignore. Currently not used.

bid_or_ask_c

uint8_t
Bid or Ask. Possible values include:
1=Buy
2 =Sell.

ext_t_state_c

uint8_t

Trade report code. Possible values include:

0 = Ignore, not relevant.

For other values see Trade Report Types in ASX Trade Introduction and Business
Information.

order_type_c

uint8_t

Order Type —a combination of this field and the premium_i field signify different types of
orders. Possible values include:

1 = Limit price order (premium_i = an integer)

2 = Market order (premium_i = 0)

3 = Market-to-Limit order (premium_i = 0)

17 = Best-Limit order (premium_i = 0, time_validity_n != 0).

65 = Imbalance Limit order (premium_i = an integer).

Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Centre Point, Centre Point Block and Sweep orders.

stop_condition_c uint8_t
Ignore. Currently not used.
filler_2_s char[2]

Ignore. Used for byte alignment.

50.5.6 trading_code_t/ex_user_code_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to "AU", indicating the Australian exchange.
ex_customer_s char([5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
The unique identifier of the user who placed the order. Users can retrieve their own
identifier using the omniapi_get_info_ex() function.
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50.5.7 give_up_member_t

Variable Description

country_id_s char[2]
For ASX Trade this is always set to "AU", indicating the Australian exchange.

ex_customer_s char[5]
This is a unique clearing identifier. Possible values for a user can be retrieved from the
clearing_customer_s field in the clearing participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1_s char[1]
Ignore. Used for byte alignment.

50.5.8 time_spec_t

Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
tv_nsec int32_t

Elapsed time in nanoseconds since the seconds in tv_sec.
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51 MQ476 Own Orders Query for BSPs

51.1 Query Function

This query can only be used by Broker Service Providers (BSPs). It is used to retrieve a particular participant’s orders. It
has the same structure as the MQ92 query. However, BSPs are allowed to place a different participant’s trading code in
the whose_t struct, other than their own, thereby accessing the orders of that participant. ASX Trading Operations are
responsible for configuring to which participants a BSP gains access. The query can be used to query for both active and

central inactive orders.

51.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_order_private_filter_p_t
Partitioned True

Segmented True

Answers MA476

51.3 Answer Properties

Transaction Type MA476

Struct Name

The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs are described below.

51.4 Message Structure

51.4.1 query_order_private_filter p t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘M’, ‘Q’, 476}.

series

series_t

To retrieve all own orders, on the first query, zero-fill this series field, the order_number_u
field and bid_or_ask_c. On subsequent queries users are to fill in the series and
order_number_u fields with values received from the answer. The final response is
indicated by the series field in the answer being zero-filled.

search_series

series_t

Acts as a filter for this query. Fill in country and market code to retrieve information on
that particular market. Fill in country, market and instrument group code to retrieve
information on that particular instrument type. Fill in country, market, instrument group
and commodity code to retrieve information on that particular instrument class. Or
provide a full series definition to query for a particular instrument series.

whose

Whose_t
Used to filter the results.
See whose_t sub structure below.
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Variable

Description

order_number_u

quad_word

Use this field to retrieve information that requires more than one response. On the first
query set this field to zero, then on subsequent queries, used the value in the
order_number_u field in the answer. A zero value in the order_number_u field indicates
the last response.

order_filter_i

int32_t

Used to filter the results on the types of orders to return.

Acts as a bit map that defines which orders will be returned by the query. Several bits can
be combined to return all orders matching the selected bit filters. To query for all types of
orders, either set the field empty or set all bits. Possible values:

1 = All active orders (excluding Centre Point orders)

2 = All active quotes entered with quoting transactions MO36 and

MO37

4 = All active Centre Point, Centre Point Block and dual-posted Sweep orders

8 = All stop orders (not used by ASX)

16 = All central inactive orders and quotes (including central inactive Centre Point and
Centre Point Block orders).

bid_or_ask_c

uint8_t
Always set to zero in this query.

filler_3_s

char[3]
Ignore. Used for byte alignment.

51.4.2 whose_t

The strings in trading_code_t and ex_client_s are used as search parameters in the query. It can be configured to
specify a participant’s user, clients, user’s Client’s or Client’s orders.

Type of Order Fields to be Completed

My Orders country_id_s, ex_customer_s, user_id_s

Our Orders country_id_s, ex_customer_s

My Orders for a Specific country_id_s, ex_customer_s, user_id_s ex_client_s
Client

Our Orders for a Specific
Client

country_id_s, ex_customer_s and ex_client_s

Note:
® Fields that are omitted should be filled with NULLs, they are not to be space padded. Furthermore, unlike the
use of the whose_t structure in the MO4 transaction, the ex_client_s field cannot contain wildcards.

Variable

Description

trading_code

trading_code_t
See trading_code_t sub structure below.

ex_client_s

char[10]
When placing an order this field is a free text, and is typically used to indicate to
participants the ultimate client for this side of the trade. In this structure it can be used as
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Variable Description

a filter so that the answer contains only those orders that have an ex_client_s matching
the given string.

filler_2_s char[2]
Ignore. Used for byte alignment.

51.5 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_order_hdr_t
e oneor more sequences of:
— item_hdr_t
—  one or more sequences of:

- sub_item_hdr_t
- a choice of:

e basic_order_book_order_t (named structure 34817)
e reserve_order_t (named structure 34812)

e centre_point_order_t (named structure 34816)

e enhanced_cp_matching_t (named structure 34831)
e inactive_order_t (named structure 34818)

e order_submitter_t (named structure 34819)

e ranking_time_t (named structure 34949)

e crossing_t (named structure 34820)

e regulatory_t (named structure 34821)

e short_sell_order_t (named structure 34829).

51.5.1 answer_order_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'M’, ‘A’, 476}.
next_series series_t

The value in this field should be used in the next query. A zero-filled structure indicates this
is the last answer.

next_order_number_u quad_word
The value in this field, along with the series, should be used in the next query.

bid_or_ask_c uint8_t
Ignore. Not used for this query. The next query should always be sent with bid_or_ask_c
set to zero.

filler_3_s char(3]
Ignore. Used for byte alignment.

items_n uintl6_t
The number of top level items following this header.

size_n uintl6_t
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Variable Description

The total size of the message, including this header.

51.5.2 item_hdr_t

Variable Description

items_n uintl6_t
The number of sub-items following this item header.

size_n uintl6_t
The total size of the following sub-items, including this header.

51.5.3 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t
Contains a number, indicating the type of structure that follows.

size_n uintl6_t
The size of the structure that is to follow, including this header.

51.5.4 basic_order_book_order_t (named struct number 34817)

Variable Description

series series_t
The series for which the order exists.

owner trading_code_t
Indicates the user who originally placed the order.
See trading_code_t sub structure below.

give_up_member give_up_member_t
The clearing identifier used for the order.
See give_up_member_t sub structure below.

order_number_u quad_word
The order identifier for the order in this item.

timestamp_in time_spec_t
The time when the order was entered OR when it was last modified.
See time_spec_t sub structure.

timestamp_created time_spec_t
The time when the order was first entered.
See time_spec_t sub structure.

sequence_number_u uint32_t
Ignore. Currently not used.
ob_position_u uint32_t

Indicates the order book position, 1 being the highest priority.

premium_i int32_t
The price of the order. A combination of this field and the order_type_c field signify
different types of orders.
0 = Market order
Any other value than zero = Limit order (order_type_c =1 or 65).
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Variable Description

The price for a tailor made combination order can be positive, zero or negative.

quantity_i int64_t
Quantity of the order.
For iceberg orders this the total quantity of the order. The shown quantity portion of the
iceberg order is defined in the reserve_order_t (named structure 34812) sub-structure.

original_quantity_i int64_t
The quantity that the order was originally entered with.
For iceberg orders this is the original total quantity of the order. The original shown
quantity portion of the iceberg order is defined in the reserve_order_t (named structure
34812) sub-structure.

block_n uint32_t
Block size. Possible values:
0 = Fill or Kill order (time_validity_n = 0)
1 = All other types of orders.

time_validity_n uintl6_t
This field is made up of two 8-bit parts - unit (most significant byte) and count (less
significant byte).
Unit =0, Count = 0 (i.e. binary = 0): Order is an “Immediate” type order. Fill Or Kill when
block_n =0 or Fill And Kill when block_n = 1.
Unit = 1, Count = 0 (i.e. binary 1 0000 0000, hex 100, dec 256): Order is valid for the rest of
the day.
Unit = 2, Count = 0 (i.e. binary 10 0000 0000, hex 200, dec 512): Order is valid until the
instrument expires. Since equities do not have an expiry date, if this order is for an equity
it will be valid for the maximum allowed time for that particular instrument type.
Unit = 5, Count = a positive integer (i.e. binary 101 0000 0011, hex 503, dec 1283): Order
will be valid for that many calendar days, including today. Expiry will occur at the end of
day’s trading on the final day.
The answer contains the number of days left for the order, decreasing by one every day. It
does NOT contain the number of days when the order was originally placed.
Unit = 6, Count = 0 (i.e. binary 110 0000 0000, hex 600, dec 1536):Order is “Good Till
Cancelled” type. Order will be valid for the maximum allowed time for that particular
instrument type.

exch_order_type_n uintl6_t
Exchange specific order types. Ignore any values returned that are not in the list below:
2 =Short Sell order
(premium_i = an integer, order_type_c = 1 = Limit order
premium_i = 0, order_type_c =2 = Market order
premium_i = 0, order_type_c = 3 = Market-to-Limit order
premium_i = 0, order_type_c = 17, time_validity_n != 0 = Best-Limit order
premium_i = an integer, order_type_c = 65 = Imbalance Limit order)
Can also be combined with other exchange specific order types/attributes) outlined below.
4 = Market Bid order
(premium_i = an integer, order_type_c = 1, only entered by ASX Trading Operations).
8 = Price Stabilisation/Green Shoe Order
(premium_i = an integer, order_type_c = 1, time_validity_n !=0).
32 = Undisclosed (use order_type_c to determine order type)
64 = Centre Point Order (use order_type_c to determine Market or Limit)
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2048 = Sweep order (user order_type_c to determine Limit or Market-to-limit)
4096 = Centre Point Block order (use order_type_c to determine Market or Limit).

transaction_number_n uint16_t
The transaction number that was used to originally enter this order (e.g. 1 indicates MO1).

exchange_info_s char[32]
A free text field used at the participant’s discretion.

customer_info_s char[15]
Customer information — a free text field typically used to indicate to the participant their
own order identifier.

ex_client_s char[10]
Client —a free text field typically used to indicate to the participant the ultimate client
making the order.

open_close_req_c uint8_t
Ignore. Currently not used.

order_type_c uint8_t
Order type —a combination of this field and the premium_i field signifies different types of
orders. Possible values:
1 = Limit price order (premium_i = an integer)
2 = Market order (premium_i = 0)
3 = Market-to-Limit order (premium_i = 0)
17 = Best-Limit order (premium_i = 0 and time_validity_n !=0
65 = Imbalance Limit order (premium_i = an integer).
Used in conjunction with values in the field exch_order_type_n to determine Undisclosed,
Sweep, Centre Point and Centre Point Block orders.

bid_or_ask_c uint8_t
Bid or Ask. Possible values:
1 =Buy
2 =Sell.

change_reason_c uint8_t

Indicates the reason for the change. Possible values include:
1 = Order deleted

3 =Trade

4 = Order inactivated

5 = Order amended

6 = Order added

8 = Order price changed

9 = Order deleted by trade system

10 = Order deleted by proxy

13 = Hidden volume order recalculated

19 = Trade system deleted day order

21 = Inactivated by system due to Instrument Session change
22 = Deleted by system due to no shown quantity

23 = Inactivated due to Purge

24 = Inactivate day orders

26 = Inactivated due to Expiry

27 = Inactivated due to Price away from the market

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 349/370



O

ASX

Variable Description
28 = Order transferred from one user to another
30 = Order reload at normal system start
31 = Order reload at intraday Market Place restart
34 = Cancelled After Auction
39 = Convert undisclosed order to normal order - for active orders falling below minimum
order value due to trading
41 = Quote deleted due to Market Maker protection delta limit reached or exceeded
42 = Quote deleted due to Market Maker protection quantity limit reached or exceeded
48 = Market-to-Limit Sweep order converted to Limit order
49 = Centre Point Block or Sweep order has traded below its MAQ and MAQ is reset to
zero
50 = Sweep order reloaded without MAQ and mid-tick attribute.
filler_1_s char[1]
Ignore. Used for byte alignment.
51.5.5 trading_code_t
Variable Description
country_id_s char(2]
For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is the unique identifier assigned to a customer of the exchange. For trading
participants this is typically a three digit number whereas information venders have an
alphanumeric identifier. The combination of the country_id_s field and this field uniquely
define a trading participant.

user_id_s

char[5]
The unique identifier of an ASX Trade user. Users can retrieve their own identifier using the
omniapi_get_info_ex() function.

51.5.6 give_up_member_t

Variable Description
country_id_s char[2]

For ASX Trade this is always set to “AU”, indicating the Australian exchange.
ex_customer_s char[5]

This is a unique clearing identifier. Possible values for a participant can be retrieved from
the clearing_customer_s field in the Clearing Participant query (DQ55). Single digits are
typically used as identifiers and the rest of the field should be space padded.

filler_1 s char[1]
Ignore. Used for byte alignment.
51.5.7 time_spec_t
Variable Description
tv_sec uint32_t

Elapsed time in seconds since the Epoch (1970-01-01 00:00:00 UTC).
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tv_nsec int32_t
Elapsed time in nanoseconds since the seconds in tv_sec.

51.5.8 reserve_order_t (named structure 34812)

Variable Description

display_quantity_i int64_t
The shown quantity of an iceberg order. The reserve_order_t sub-structure only needs to
be specified when entering iceberg orders.
Can also be used for Limit Sweep order types to enter them as an iceberg order.

original_display_quantity_i int64_t
The original shown quantity of the iceberg orders, when it was first entered.

51.5.9 enhanced_cp_matching_t (named structure 34831)

Variable Description

participant_order_attribute_i uint32_t
Reserved for future use.

counter_order_attributes_i uint32_t
Reserved for future use.

51.5.10 centre_point_order_t (named structure 34816)

Variable Description

minimum_quantity_i int64_t
MAQ of Centre Point Block order, Any Price Block order or Limit Sweep order when
executing in Centre Point. Specifies the minimum quantity that must be traded in each
execution cycle.

mid_tick_c uint8_t
Specifies whether the limit price of a Centre Point Limit or Centre Point Block Limit order
should be a half-tick more aggressive (i.e. improved) and/or allowed for permitted prices
other than mid-point (‘dark limit’ order).
Specifies whether a Limit Sweep order is eligible for passive execution in Centre Point at a
half-tick above the limit price.
0 = not defined
1 = mid-tick attribute set on
2 = mid-tick attribute set off
3 = allowed for permitted prices in addition to mid-point (‘dark limit" order)
4 = allowed for permitted prices in addition to mid-point (‘dark limit’ order), with mid-tick
attribute set on.
5 = Any Price Block order
6 = Any Price Block order with mid-tick attribute set to on.
Limit Sweep orders fully integrate the liquidity in ASX Centre Point and ASX TradeMatch
and will interact with both ‘mid-point only’ and ‘dark limit” Centre Point and Centre Point
Block orders and Any Price Block orders. The only allowed mid_tick_c values for Limit
Sweep orders are 0, 1 or 2.

preference_only c uint8_t
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Variable Description

Specifies whether a Centre Point Order or a Centre Point Block order is a Preference and
Kill order or not. For Limit Sweep orders, only ‘0’ or ‘2’ are valid values.

0 = not defined or ‘no’, order is not a Preference and Kill order.

1 ="‘yes’, order is a Preference and Kill order. Time validity must be set to Fill and Kill or Fill
or Kill for this option.

2 ="'no’, order is not a Preference and Kill order.

This variable cannot be amended.

single_fill_minimum_quantit uint8_t
y_c Specifies whether the minimum acceptable quantity (minimum_quantity_i ) of Centre
Point Block or Limit Sweep orders must be satisfied in a single fill or not.
0 = not defined
1 = minimum acceptable quantity must be satisfied in a single fill
2 = minimum acceptable quantity may be satisfied in multiple fills (aggregated execution).

filler_1_s char[1]
Ignore. Used for byte alignment.

51.5.11 inactive_order_t (named structure 34818)

Variable Description

inactive_c uint8_t
Specifies whether an order should be entered as a central inactive order.
0 = not defined
1 = central inactive order
2 = active order.

filler_3_s char[3]
Ignore. Used for byte alignment.

51.5.12 order_submitter_t (named structure 34819)

This structure is included when an order has been entered by ASX Trading Operations on behalf of a participant,
showing the user who entered the order.

Variable Description

submitter trading_code_t
See trading_code_t sub structure above.

51.5.13 ranking_time_t (named structure 34949)

Variable Description

timestamp_ranking time_spec_t
Ranking timestamp for Centre Point orders.
See time_spec_t sub structure above.

51.5.14 crossing_t (named structure 34820)

Variable Description

crossing_key_i int32_t
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Variable

Description

Crossing key for Unintentional Crossing Prevention. When two orders from the same
participant with the same crossing key trade out, the resulting trade is treated like a
booked transaction and not published to the market as a trade.

Setting this field to zero for an order means ‘no Unintentional Crossing Prevention’ for this
order.

51.5.15 regulatory_t (named structure 34821)

Variable

Description

regulatory_data_s

char[44]
Contains regulatory data that must be supplied for each order and transaction.
See ASX specific overlay of regulatory_data_s variable below.

51.5.16 ASX Specific Overlay of regulatory_data_s Variable

All unused regulatory_data_s character positions are to be padded by spaces (ASCII 0x20).

Ch t
Variable Description a.r?c er ASIC defined content
Position
capacity_of_participant_s char[1] 0 Capacity of participant where:
A = Agency
P = Principal
M = Mixed Agency and Principal.
directed_wholesale_s char[1] 1 Directed wholesale indicator for agency orders and transactions
where:
Y =True
N =False (default).
execution_venue_s char[4] 2to5 Execution venue
Not required on order messages.
intermediary_id_s char[10] 6 to 15 Intermediary identifier for agency orders and transactions.
order_origin_s char[20] 16 to 35 Origin or order information for agency orders and transactions.
filler_s char[8] 36to 43 Ignore. Used for byte alignment.

51.5.17 short_sell_order_t (named structure 34829)

Variable

Description

short_sell_quantity_i

int64_t

Partial short quantity of a short sell order.

For orders that are not short sell orders (exch_order_type_n !=2), must be set to 0, or this
sub-structure should not be included at all.

For orders that are short sell orders (exch_order_type_n = 2), must be equal to or less than
the total order quantity and greater than zero.
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52 UQ1 Partition Query

52.1 Query Function

ASX

This query will return all partition information.

52.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_partition_t
Partitioned False

Segmented True

Answers UA1

52.3 Answer Properties

Transaction Type UA1l

Struct Name

answer_partition_t

52.4 Message Structure

52.4.1 query_partition_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'U’, ‘Q’, 1}.

series series_t
Set to zero.
segment_number_n uintl6_t

Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

filler_2_s

char[2]
Ignore. Used for byte alignment.

52.5 Answer Structure

52.5.1 answer_partition_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'U’, ‘A’, 1}.

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.
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Variable Description
items_n uintl6_t

The number of items held in the array.
item answer_partition_item_t[100]

See answer_partition_item_t sub structure below.

52.5.2 answer_partition_item_t

Variable

Description

server_partition

server_partition_t
See server_partition_t sub structure below.

52.5.3 server_partition_t

Variable

Description

server_name_s

char[20]
Name of the server.

transaction_type_high

transaction_type_t
Defines the high end in a range of transactions in one partition. This field and the
transaction_type_low field define a set permissible transaction for this partition.

transaction_type_low

transaction_type_t
Defines a low end in a range of transactions in one partition. This field and the
transaction_type_high field define a set permissible transaction for this partition.

series_fields_used

series_t

Indicates the fields that are used in the partition_low and partition_high fields. Possible
values include:

0 = field is not used

1 =field is used.

partition_low

series_t
Defines the low end in a range of consecutive series in one partition. This field and the
partition_high field define a range of series that exist in this partition.

partition_high

series_t
Defines the high end in a range of consecutive series in one partition. This field and the
partition_low field define a range of series that exist in this partition.

event_type_i

int32_t
Ignore, not used.
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53 UQQ9 B17 Signals Sent Query

53.1 Query Function

This query is used to retrieve all Information (BI7) signals that were sent on a particular day.

53.2 Query Properties

Function Call omniapi_query_ex
Facility EPO

Struct Name query_bi7_signals_sent_t
Partitioned False

Segmented True

Answers UA9

53.3 Answer Properties

Transaction Type UA9

Struct Name

answer_bi7_signals_sent_t

53.4 Message Structure

53.4.1 query_bi7_signals_sent_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'U’, ‘Q’, 9}.

search_series series_t
Set to zero.
segment_number_n uintl6_t

Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

business_date_s char[8]
Date in YYYYMMDD format.
seq_num_srm_n uintl6_t

Ignore. Set to zero.

53.5 Answer Structure

53.5.1 answer_bi7_signals_sent_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {‘'U’, ‘A’, 9}.

segment_number_n

uintl6_t
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Variable Description
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_bi7_signals_sent_item_t[1000]

See answer_bi7_signals_sent_item_t sub structure below

53.5.2 answer_bi7_signals_sent_item_t

Variable Description
series series_t

The market or series for which the original broadcast was sent.
info_type_i int32_t

The type of information that is ready. Possible values include:
100 = Settlement information

13 = All securities closed

1 = Trade information.

business_date_s

char[8]
Business date for which the broadcast was sent.
Format: YYYYMMDD.

clearing_date_s char[8]
The date of clearing in YYYYMMDD format.
sent_date_s char[8]
Actual date the broadcast was sent.
Format: YYYYMMDD.
sent_time_s char[6]

Actual time the broadcast was sent.
Format: HHMMSS.

seq_num_srm_n

uintl6_t
Ignore. Not used.
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54 UQ12 Business Date

54.1 Query Function
The purpose of this query is to get the current business date, the UTC and time.

Note that this information is not for time synchronisation purposes. For synchronisation purposes use Network Time
Protocol (NTP).

The answer also contains the exchanges TZ-variable and the current offset between UTC and the local time specified in
the TZ-variable.

54.2 Query Properties

Function Call omniapi_query_ex
Facility EP1

Struct Name query_business_date_t
Partitioned False

Segmented False

Answers UA12

54.3 Answer Properties

Transaction Type UA12

Struct Name answer_business_date_t

54.4 Message Structure

54.4.1 query_business_date_t

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘'U’, ‘Q’, 12}.

54.5 Answer Structure

54.5.1 answer_business_date_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘'U’, ‘A’, 12}.
omex_version_s char[16]

This is the current Ol version running on the system.

business_date_s char[8]
Business date.
Format: YYYYMMDD.

utc_date_s char[8]
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Variable Description

UTC date.
Format: YYYYMMDD.

utc_time_s char[6]
UTC time.
Format: HHMMSS.

tz_variable_s char[40]
The TZ environment variable for the exchange (POSIX standard).
e.g. MET-1MET_DST-2,M3.5.0/2,M10.5.0/3

filler_2_s char[2]
Ignore. Used for byte alignment.
utc_offset_i int32_t

Current offset in minutes between UTC and the local time specified in the TZ-variable.

© 2021 ASX Limited ABN 98 008 624 691 | Version v4.0 | August 2021 ASX Trade Queries 359/370



ASX

55 UQ14 BI81 Broadcasts Sent Query

55.1 Query Function

This query retrieves BI81 broadcasts that have been sent on the current or previous business day.

55.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_bi81_broadcasts_sent_t
Partitioned False

Segmented True

Answers UA14

55.3 Answer Properties

Function Call UA14

Struct Name

The message complies with the VIM concept and has no topmost struct. Instead, the
sequence of possible structs are described below.

55.4 Message Structure

55.4.1 query_bi81 broadcasts_sent_ta

The following fields can be filled with zeros as wildcards to retrieve all messages sent for a certain date:

¢ message_information_type_c

e message_priority_c
e search_series.

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'U’, ‘Q’, 14}.

series

series_t

Set all fields to zero to search for all BI81 broadcasts.

For all BI81 broadcasts relating to a certain underlying, fill in commodity_n. To search for
BI81 broadcasts for a certain market, fill in country_c and market_c.

segment_number_n

uintl6_t
Ignore. Set to 1.

message_information_type_c

uint8_t

Used as a filter to retrieve the broadcasts that contains the relevant types of messages.
Possible values include:

0 = wildcard (all types)

1 = Company Announcement

2 = Market Message

3 = Static Line

4 = Notice Received.
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Variable

Description

message_priority_c

uint8_t

Used as a filter to retrieve the broadcasts that contain the relevant types of priority.
Possible values:

0 = wildcard (all priorities)

1 = low priority

2 = medium priority

3 = high priority

4 = critical priority.

date_s

char[8]
Set to the current business date or the previous trading day’s date in YYYYMMDD format.
Note: If date is zero-filled, today’s business date is assumed.

from_sequence_number_u

uint32_t
First sequence number in the range identifying the broadcasts the user wants to retrieve.
The sequence numbers for the BI81 start at 1 each day.

to_sequence_number_u

uint32_t

Last sequence number in the range identifying the broadcasts the user wants to retrieve.
The sequence numbers for the BI81 start at 1 each day. A zero indicates all BI81s from the
value stated in the from_sequence_number_u field.

search_series

series_t

Set all fields to zero to search for all series.

To search for a specific market, fill in country_c and market_c. Fill in the fill series
definition to search for a specific series.

update_status_note_c uint8_t
Ignore. Set to zero.
filler_3_s char[3]

Ignore. Used for byte alignment.

55.5 Answer Structure

This is a variable information answer. Headers and sub headers within the message identify what is contained in the
message. The overall structure is:

e answer_segment_hdr_t
e one or more sequences of:
— item_hdr_t
— one or more sequences of:

sub_item_hdr_t

a choice of:

message_core_info_t (named structure 35001)
message_information_t (named structure 35002)
destination_item_t (named structure 35003)
document_url_t (named structure 35004).
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55.5.1 answer_segment_hdr_t

Variable Description
transaction_type transaction_type_t

Contains the following: {‘'U’, ‘A’, 14}.
items_n uintl6_t

The number of top level items following this header.

size_n uintl6_t
The total size of the message, including this header.

segment_number_n uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

filler_2_s char[2]
Ignore. Used for byte alignment.

55.5.2 item_hdr_t

Variable Description

items_n uintl6_t
The number of sub-items following this item header.

size_n uintl6_t
The total size of the following sub-items, including this header.

55.5.3 sub_item_hdr_t

Variable Description

named_struct_n uintl6_t
Contains a number, indicating the type of structure that follows.

size_n uintl6_t
The size of the structure that is to follow, including this header.

55.5.4 message_core_info_t (named structure 35001)

Variable Description

sequence_number_u uint32_t
Sequence number assigned to the broadcast.

message_information_type_c uint8_t
Identifies the kind of message sent. Possible values include:
1 = Company announcement
2 = Market message
3 = Static Line
4 = Notice Received.

message_source_s char[80]
Source of the message, e.g. a linked exchange or ASX Trading Operations.

yyyymmdd_s char[8]
Date of the broadcast.
Format: YYYYMMDD.
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Variable

Description

hhmmss_s

char[6]
Time of the broadcast.
Format: HHMMSS.

message_priority_c

uint8_t

Possible values include:
1 = Low priority

2 = Medium priority

3 = High priority

4 = Critical priority.

message_header_s char[80]
The text of the message.
update_status_note_c uint8_t

Ignore. Currently not use.

filler_3_s

char([3]

Ignore. Used for byte alignment.

55.5.5 message_information_t (named structure 35002)

Variable Description
items_n uintl6_t

The number of items in the array.
filler_2_s char[2]

Ignore. Used for byte alignment.
item message_information_item_t[10]

Array of items - maximum 10 items.
See message_information_item_t sub structure below.

55.5.6 message_information_item_t

Variable

Description

text_line_s

char[80]

One line of text information. It can be assumed that these lines of text in the array are in

the appropriate order for the message.

For company announcements this field contains the file name without the extension (.txt,
.pdf) for the full company announcement disseminated by the ASX ComNews Service.

55.5.7 destination_item_t (named structure 35003)

Variable

Description

series

series_t

Indicates the market, underlying or series to which the original broadcast related. Note
wildcards can be used for the market level that would indicate that the announcement is

for the entire exchange.

destination_level_c

uint8_t
Possible values include:
1 = Market level
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Variable Description
2 = Underlying level
3 = Series level.
filler_3_s char[3]

Ignore. Used for byte alignment.

55.5.8 document_url_t (named structure 35004)

Variable Description
items_c uint8_t

Indicates the number of characters in url_link_s below.
url_link_s char[255]

A url that can be used to direct the user to the full company announcement. The field is
not space padded.
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56 UQ15 Instrument Status
56.1 Query Function
This query will return the session state for a market, instrument type, underlying instrument class, series or for all

instrument levels.

56.2 Query Properties

Function Call omniapi_query_ex

Facility EP1

Struct Name query_instrument_status_t
Partitioned False

Segmented True

Answers UA15

56.3 Answer Properties

Transaction Type UA15

Struct Name answer_instrument_status_t

56.4 Message Structure

56.4.1 query_instrument_status_t
The query searches using the parameters set in series and the state_level_e.

The session state is updated by the Bl41 and BI741 broadcasts. The UQ15 returns information in the same format as the
Bl41.

More information about the trading session handling is found in Trading Session, Instrument Session and Active Session
States in ASX Trade Introduction and Business Information.

Variable Description

transaction_type transaction_type_t
Set the structure to the following: {‘'U’, ‘Q’, 15}.

series series_t
Should be completed according to the table below.
Any of the fields filled with zero are regarded as a wildcard for that field. If all the fields in
the series are filled with zeros, all session states for all markets, instrument types,
instrument classes, series and underlyings will be returned.

What to identify Fill in these Fields

Market country_c
market_c

Instrument Type country_c
market_c

instrument_group_c
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Variable

Description

Instrument Class country_c
market_c
instrument_group_c

commodity_n

Series country_c

market_c
instrument_group_c
modifier_c
commodity_n
expiration_date_n
strike_price_i

Underlying, linked underlying commodity_n

segment_number_n

uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

state_level_e

uintle_t

Can be used to filter the results by the level the session state is applied to.
0 = All levels

1 = Market

2 = Instrument Type

3 = Instrument Class

4 = Instrument Series

5 = Underlying, Linked Underlying.

56.5 Answer Structure

56.5.1

answer_instrument_status_t

Variable

Description

transaction_type

transaction_type_t
Contains the following: {'U’, ‘A’, 15}.

segment_number_n

uintl6_t
Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.
item answer_instrument_status_item_t[1000]
See answer_instrument_status_item_t sub structure below.
56.5.2 answer_instrument_status_item_t
Variable Description
series series_t
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Variable

Description

Used to identify a specific market, instrument type, instrument class, series, underlying or
linked underlying. The state level field below indicates to which level this broadcast
relates. The table below indicates what fields will be filled in and at what levels.

What to identify Fill in these Fields

Market country_c
market_c

Instrument Type country_c
market_c

instrument_group_c

Instrument Class country_c
market_c
instrument_group_c
commodity_n

Series country_c
market_c
instrument_group_c
modifier_c
commodity_n
expiration_date_n
strike_price_i

Underlying, linked underlying commodity_n

state_number_n

uintl6_t
The binary representation of the session state.
Available values can be fetched through the DQ29 Trading State query.

state_level_e

uintl6_t

Indicates the level that a state applies to. Possible values:
1 = Market

2 = Instrument Type

3 = Instrument Cass

4 = |Instrument Series

5 = Underlying, Linked Underlying.
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57 UQ20 BI73 Signals Sent

57.1 Query Function

This query is used to determine whether any BI73 (Undo Information Ready) broadcasts have been sent previously on a
certain day. If no such broadcast was sent on that particular day for the given market then an OMNIAPI_NO_ SUCH_ID

(-17) error will be returned.

57.2 Query Properties

Function Call omniapi_query_ex

Facility EPO

Struct Name query_bi73_signals_sent_t
Segmented True

Partitioned False

Answers UA20

57.3 Answer Properties

Transaction Type UA20

Struct Name

answer_bi73_signals_sent_t

57.4 Message Structure

57.4.1 query_bi73_signals_sent_t

Variable

Description

transaction_type

transaction_type_t
Set the structure to the following: {‘'U’, ‘Q’, 20}.

search_series

series_t
Fill in country_c and market_c to retrieve information on that particular market
(mandatory fields).

segment_number_n

uintl6_t
Indicates which segment the user wishes to receive, typically starting at one. The reply
structure has a segment number field too, which indicates which segment was returned.

business_date_s

char[8]
Business date for which the broadcast was sent.
Format: YYYYMMDD.

clearing_date_s char|[8]
The date of clearing in YYYYMMDD format.
seq_num_srm_n uintl6_t

Ignore. Set to zero.
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57.5 Answer Structure

57.5.1 answer_bi73_signals_sent_t

Variable Description
transaction_type transaction_type_t

Contains the following: {'U’, ‘A’, 20}.
segment_number_n uintl6_t

Indicates the segment for this particular reply. A value of zero means that there are no
more segments.

items_n uintl6_t
The number of items held in the array.

item answer_bi73_signals_sent_item_t[1000]
See answer_bi73_signals_sent_item_t sub structure below.

57.5.2 answer_bi73_signals_sent_item_t

Variable Description

series series_t
Used to identify a specific market, instrument type, instrument class, series or underlying.

info_type_i int32_t
The type of information that is undone. Possible values include:
100 = Settlement information
13 = All securities closed
1 = Trade information.

business_date_s char[8]
The business date for which the broadcast was sent.
Format: YYYYMMDD.

sent_date_s char[8]
Actual date the broadcast was sent.
Format: YYYYMMDD.

sent_time_s char[6]
Actual time the broadcast was sent.
Format: HHMMSS.

seq_num_srm_n uintl6_t
A unique sequence number.
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Disclaimer

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

ASX Trade Marks

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

ASX®
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