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1 Background 
Currently, in case of delivery shortages at the time of settlement on T+2 day, an Auction 
session is scheduled separately for such shortages.  TPS application participates in this 
Auction session by submitting their offers and at the end of Offer entry and Trade 
confirmation is sent back to successful Offerors. 
 
To participate in the above mentioned Auction, generally the TPS application first 
downloads the Auction scripmaster to know in which scrip the auction is scheduled and 
for what quantity, etc. 
 
Few changes are being initiated in the Auction (shortages) platform and the details for 
these changes are provided in subsequent paragraph 

 

2 Proposed changes for Auction (Shortages) 
Given below are the gist of proposed changes : 

A.  Initiation of Connection for Auction participation 

 The TPS application that is desirous to participate in Auction session will first be 

required to initiate a connection.  The summary of expected sequence of activities 

that TPS needs to initiate are as described below 

1) Initiate the connection request.  A success or failure response will be provided to 

connection request. 

2) On successful connection, the TPS application can initiate download of Auction 

scripmaster as is done currently. 

3) Due to any reason, if a user is disconnected, the user will be notified by a separate 

Auction Disconnection UMS.  On such disconnection and when the Auction session 

is in progress, the user can re-initiate the connection. 

4) At the end of Auction session i.e. after end of ‘Auction Member Query’, all users 

will be disconnected and in such cases, it is expected that TPS application should 

not re-initiate the connection. 

5) On a day, when two Auction sessions are scheduled, Auction session broadcast for 

the respective Auction will be sent, however, the ‘End of Auction’ session 

broadcast will be sent out only once, after the second Auction session is over. 

6) For initiating the connection for Auction, the user should be first successfully 

logged-in at BOLTPlus.  Only after this, connection can be initiated for Auction. 
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The TCP socket connection for Auction should be initiated in the same socket 

connected for BOLTPlus.  IML in turn will initiate the socket connection for Auction 

with Auction system.  There should not be two separate TCP socket, one for BOLTPlus 

and another for Auction. 

 

Please note, for connecting to Auction system no separate authentication is required.  

As mentioned, users will be able to successfully connect to Auction system, provided 

they are logged-in to BOLTPlus. 

 

In summary, below is the sequence of connection for Auction system 

1)   Users first needs to be successfully logged-in to BOLTPlus 

2)   On the same TCP socket where the user is logged-in for BOLTPlus, they should 

initiate connection request for Auction system 

3)   IML will initiate the TCP socket for Auction system based on above connection 

request 

4)   No separate authentication is required for Auction system 

5)   If users gets disconnected from Auction system, the TCP socket with BOLTPlus 

will remain intact and users can re-initiate connection on the same TCP socket 

for  re-connecting to Auction system 

6)   In case User gets disconnected from BOLTPlus, than the user needs to initiate 

the connection from Step 1 as explained above 

 

Thus, as explained above, it is expected that TPS will first initiate the connection to 

Auction (provided successfully logged-in to BOLTPlus), download Auction Scripmaster 

and thereafter participate in the Auction.  As per existing practice, on a day when two 

Auctions sessions are scheduled, TPS application need to download Auction 

scripmaster separately for two sessions and Session broadcast will be sent for two 

Auction sessions respectively.  On scheduling of second Auction sessions, TPS 

application will not be able to query for first Auction session. 

It is important to note that TPS application will not be able to make a connection, 

unless logged-in successfully to BOLTPlus.  In other words, no direct connection will be 

possible.  Connection initiation can only be done after successfully logged-in with 
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BOLTPlus.  In case the TPS application initiates direct connection without logging to 

BOLTPlus, it will receive Protocol Message 100 with Error code 101 as described in 

Section 5.1 below. 

B.  Broadcast 

1) The Auction sessions will be scheduled as per existing practice and the details of 

these is given in Section 4.23. 

C.  Discontinuation of few messages 

1) One of the existing field ‘Delivery Type’ is redundant now and therefore the field 

has been converted to ‘Filler’. 

2) In addition, some of the messages have been identified to be discontinued.  The 

details of these messages are provided in the Section 6 below. 

 

3 IML Impact 
As explained above, TPS applications are required to make necessary changes in their 

application to initiate the connection request. 

 

As regards, the trading in Auction (shortages) there are no changes except for one field 

being declared as ‘Filler’ as explained above.  Thus, the message structure are exactly on 

the same lines as per existing message.   

1. Auction connection request 

Existing 

 Currently the user can participate in the Auction trading once the Auction session 

started.  

Proposed 

 On the existing TCP socket where the user is logged-in to BOLTPlus, on the same 

socket, the user needs to initiate connection for Auction system.  IML in turn will 

initiate the TCP socket for Auction.  No separate authentication is required for 

Auction system. 
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 The user needs to send Auction connection request (10018) first to participate in 

the Auction. Once the request is successful the user can participate in the Auction 

by sending Auction related messages. 

 If the user sends any other Auction request before Auction connection then the 

user will receive Protocol Message 100 with Error code 102. 

 There may be a scenario when the connection between the IML and CTE 

disconnects abruptly, at that time the user will receive Auction disconnection UMS 

(10019) with error code as ‘999’. Upon receiving this UMS the user needs to 

reconnect to the Auction system by sending the Auction connection request 

(10018).   However, on receipt of ‘0 – Auction Disconnection successful’ in Auction 

Disconnection UMS, the user should not re-initiate the connection as the Auction 

system will be shut down.  It is suggested that before start of Auction offer entry, if 

a user gets disconnected, than on re-login to Auction system, the user should 

download the Auction scripmaster once again. 

 

4 Trader Level Messages 

4.1 Auction Connection Request 

 Type of Message  : REQUEST 

 Direction   : TPS to CTE 

               Description  : This request is used for initiating connection to the Auction system. 

Field Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message 10018 – Auction Connection 

Request 

MsgTag Long Message Tag  

4.2 Auction Connection Response 

 Type of Message : REPLY 

 Direction  : CTE to TPS   

              Description : This is sent by the CTE in response to Auction connection request. If 
reply code indicates not success, then user is not allowed to proceed 
further with auction. 

Field Name Type Description Values, meanings, 

Validations 

Message Type Long Type of message 10018 – Auction 

Connection Response 

Message Tag  Long Message Tag  
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Reply Code Short Code indicating success Download 0-Success 

997-Auction 

Connection Failed 

Auction 

Session 

Number 

Short Current Auction Session Number  

Reply Message Char(39+1) Explanation of reply code  

 

4.3 Auction Disconnection UMS 

Type of Message : UMS 
Direction  : CTE to TPS   
Description : This is message sent by CTE when the socket connection between IML and CTE 
disconnects. 

 
Field Name Type Description Values, meanings, 

Validations 

Message Type Long Type of message 10019 – Auction 

Disconnection UMS 

Message Tag  Long Message Tag  

Reply Code Short Code indicating success Download 0-Successful 

disconnection 

999-Abrupt 

disconnection 

Filler Short   

Reply Message Char(39+1) Explanation of reply code  

 

4.4 Auction Scripmaster Download Request 

 Type of Message  : REQUEST 

 Direction   : TPS to CTE 

               Description  : This is used for downloading Auction scrip master when auction is 
scheduled. 

 Dependency: 
Prior Message Type      : 1131-Logon Reply 
Expected Reply         : 10011 – Auction Scrip master Download Reply 

 UMS          : 10011 – Auction Scrip master  
 

 Result: If successful error code will be ‘0’ and user can proceed with the next request       
messages. If unsuccessful, then error code will be a non-zero value. User will not be 
able to proceed further with auctions.  
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Field Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message 10011 – Auction Scrip master 

Download. 

MsgTag Long Message Tag  

4.5 Auction Scripmaster Download Reply 

 Type of Message : REPLY 

 Direction  : CTE to TPS   

              Description : This is sent by the CTE in response to Auction Scrip master Download 
request. If reply code indicate not success download, then user is not 
allowed to proceed further with auction. 

 Dependency: 
Prior Message Type  : 1131-Logon Reply 

 UMS              : 10011 – Auction Scrip master  
 
 Result: If successful error code will be ‘0’ and user can proceed with the next request messages. 

If unsuccessful, then error code will be a non-zero value. User will not be able to 
proceed further auctions. 

 

Field Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message 10011 – Auction Scrip 

master Download Reply 

MsgTag  Long Message Tag  

ReplyCode Short Code indicating success Download  

ReplyMsg Char(39+1) Explanation of reply code  

4.6 Auction Scrip master as UMS 

Type of Message : UMS 
Direction  : CTE to TPS   
Description : This is message sent by CTE containing Auction Scrip master 

Details. The Auction number, Settlement Number and Notice 
number will be common for all scrip. 

Dependency: 
Request/Reply  : 10011 – Auction Scrip master Download. 

 

Field Name Type Description Values, meanings, 
Validations 

MsgType Long Type of message 10011 – Auction Scrip master 
Download. 

No.of Records Long No. of Records A maximum of 14 scrips are 
sent in a message. 

MsgTag Long Message Tag                                                   
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AucNo  Short Auction No.  

Settlement 
No. 

Short Settlement Number  

Notice 
Number 

Char[10
+1] 

Notice Number  

Filler Char For Future Use  

Scrip 
Detail   

This is separate substructure within message. Details of this substructure as 
follows This will repeat maximum number of times specified in No. of records 
fields above 

Scrip Code  Long Scrip code for auction  

Ceiling Rate  Long Upper Limit for Auction   

HawalaRate  Long Hawala Rate.  

ClosingRate  Long Previous day Closing Rate In Paise 

Filler Long   

FloorPrice Long Floor Price. (20% of Closing Rate.) In Paise 

AuctionQty Long Quantity for Auction   

MktLot  Long Minimum qty. ordered for auction.  

Tick Short Tick Price  

ScripID Char 
(11+1) 

Scrip Id.  

ScripName  Char 
(12+1) 

Scrip Name  

GroupName Char Group Name  

 

4.7 End of Auction Scrip master Download UMS 

Type of Message : UMS 
Direction  : CTE to TPS   
Description : This is message sent by CTE when there is end of download of 

Scripmas for auction. 
Dependency: 
Request/Reply  : 10011 – Auction Scrip master Download 

 
 

Field Name Type Description Values, meanings, 
Validations 

MsgType Long Type of message 10012 – End of Download 
UMS 

Memberid Long   

TraderId Long   

Filler Long   

No. of Records Long Total number of records received in 
the Scrip master download 

Used by the TPS to ensure, it 
has received all records sent. 

MsgTag Long Message Tag                                                   
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4.8 Auction Add/Update Request 

Type of Message : REQUEST 

  Direction   : TPS to CTE 

            Description : This Request is sent for Addition and Updation of Auction offer Entry. 
This can be done only when offer entry session is there.  

 Dependency: 
 Prior Message Type  : 10011 – Auction Scrip master Download Query. 

Expected Reply         : 10001- Add Auction Reply 
       10002- Update Auction Reply  
    
          Result: If successful error code will be ‘0’ and user can proceed with the next request messages. If 

unsuccesfull, then error code will be a non-zero value. User will not be able to proceed 
further with Auctions.  

 

Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message Valid for Equity only 

10001- Add Auction Request 

10002- Update Auction 

Request 

ScripCode Long Scrip code  Defaulter Cannot Enter  An 

Offer For That Scrip 

MsgTag Long Message Tag  

Qty Long Quantity Should be > 0 and < auction 

qty. as per in Scrip master of 

auction 

Rate Long rate of auction request Rate should be a multiple of 

tick. 

Should be given in  paise 

OfferId Long Order Id of offer in case of update  

ClientId Char 

(11+1) 

id of client placing the offer  

Notice 
Number 

Char[10+1
] 

Notice Number  

Filler Char (1+1) For Future use  

 

4.9 Auction Delete Request 

      Type of Message : REQUEST 

 Direction   : TPS to CTE 
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            Description : This Request is sent for the Deletion of Auction offer. It would be 
successful only when there is an auction data present in the record 
which has to be deleted, otherwise it will return an error message. 

 Dependency: 
Prior Message Type  : 10001- Add Auction Request 
Expected Reply         : 10003- Delete Auction Reply 

    
        Result: If successful error code will be ‘0’ and user can proceed with the next request messages.If 

unsuccessful, then error code will be a non-zero value. User will not be able to proceed 
further Auction deletion.  

  

Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message Valid for Equity only 

10003- Delete Auction 

Request   

ScripCode Long Code of script  

MsgTag Long Message Tag  

OfferId Long id of offer to be deleted  

Notice 
Number 

Char[10+1
] 

Notice Number  

  

4.10 Auction Add/Update/Delete Reply 

Type of Message : REPLY 

 Direction   : CTE to TPS 

            Description  : This is the reply message sent in response to Add – Update-Delete 

Auction    Request. 

 Dependency: 
Prior Message Type : 10001/10002/10003-Auction Request. 

    
             Result: If successful error code will be ‘0’ and user can proceed with the next request messages.If 

unsuccessful, then error code will be a non-zero value. User will not be able to proceed 
further Auction.  

 

Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message 10001- 10002-10003 

MsgTag Long Message Tag  

ReplyCode  Short Reply Code   

OfferId Long Transaction id of offer (OfferId)  
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Day Char The Day at which the txn was 

received at the CTE – for transactions 

only. 

 

Month Char The Month at which the txn was 

received at the CTE – for transactions 

only. 

 

Year Char The Year at which the txn was 

received at the CTE – for transactions 

only. 

Year should be added with 

1900 to get 4 Digit Year 

Hour Char The Hour at which the txn was 

received at the CTE – for transactions 

only. 

 

Minute Char The Minute at which the txn was 

received at the CTE – for transactions 

only. 

 

Second Char 

 

The Second at which the txn was 

received at the CTE – for transactions 

only. 

 

ReplyText  Char 

(79+1) 

Reply Text  

 

4.11 Auction Market Picture Request 

 Type of Message  : Request 

 Direction   : TPS to CTE 

            Description  : Traders and admin user can use this request to query auction market 

picture of an instrument 

           Dependency: 
            Prior Message Type : 1131- Logon Reply 
            Expected Reply         : 2222 
 
            Result: If successful then error code will be ‘0’ or warning with negative non-zero value and     

user can precede with the next request messages.  If unsuccessful, then error code will 
be a positive non-zero value 

 
Field Name  Data Type Description Values, meanings 

Message Type Long Type of message 2222- Query 
Auction Market 
Picture  

Filler Short For Future Use  

Filler Short For Future Use  
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4.12 Auction Market Picture Reply 

 Type of Message  : Reply 

 Direction   : TPS to CTE 

            Description  : This is the reply message sent in response to Auction Market Picture       

Request 

 

           Dependency: 
            Prior Message Type : 2222- Auction Market Picture Request 
            Expected Reply         : 2222  
 
            Result: If successful then error code will be ‘0’ or warning with negative non-zero value and     

user can precede with the next request messages.  If unsuccessful, then error code will 
be a positive non-zero value. 

 

Field Name Type Description Values, meanings, 
Validations 

Message Type 
Long Type of Message type 

 

2222-Query Auction 
Market Picture  

Reply Code 

short   Code indicating success or failure 
of Personal Trade Download 
request 

 

Filler short   For Future Use  

Reply Text 
Char[39
+1] 

Explanation of reply code  

Message Tag 

Long Reference tag, which was sent in 
the request by TPS 

 

Auction Number short   Auction Number  

Auction Session 
Number 

short   Auction Session Number  

Notice Number Char[10
+1] 

Notice Number  

Filler Char For Future Use  

Instrument Code 

Long Instrument code for which 
market picture is sent 

 

Filler Long   

Auction Qty Long Total Auction Quantity    

ReferenceTag Long Reference tag to be used by 
TPS. This will be echoed back in 
the reply 

 

Instrument 
Code 

Long Instrument code for which 
market picture is required 
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Ceiling Price Long Highest Price  

Floor Price Long Lowest Price  

Lowest Offered Rate Long For future use  

Filler Long For future use  

Cumulative Qty Long Total  offered Quantity  

Following sub-structure will repeat 5 number of times  

Likely cut-off rate 

Long The likely highest rate at which 
the execution will happen   

 

Offer Qty 

Long The cumulative quantity at the 
likely cut-off price. 

 

4.13        Query Auction offers 

Type of Message : REQUEST  

 Direction   : TPS to CTE 

            Description  : This Request is sent for all the reports related to Auction 

 Dependency:- 
 
 

Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message 10008 – Query Auction offers 

MsgTag Long   

AuctionNo. Short Auction No.  

Notice 
Number 

Char[10+1
] 

Notice Number  

 

4.14        Query Auction offers Reply 

Type of Message : REPLY 

 Direction  : CTE to TPS  

            Description          : This message is sent by the CTE in response to the 

QUERY_PERSONAL_INFORMATION request. It indicates whether or not 

the request was successfully processed 

 

Field Name Type Description Values, meanings, 

Validations 

MsgType Long Type of message 10008 – Query Auction offers 

ReplyCode Short Code indicating whether the request 

was successfully processed or not 

0 if success 

MsgTag   Long Message Tag sent in Query request.   
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4.15       Auction Personal Offer UMS 

Type of Message : UMS 
Direction   : CTE to TPS  
Description : This UMS is sent by CTE to inform TPS for Personal Auction 

Offer. 
Dependency: 
Request/Reply  : 10008- Query Personal Offer 

 
 

Name Type Description Values, meanings, 
Validations 

MsgType Long Type of message 10008 – Personal Offer 
UMS  

NoOfRecs Long    

MsgTag Long   

OFFERDETAILS 
 

This is a separate substructure within the message. Details of the 
substructure are as follow. It can appear 10 times. 

ScripCode Long    

OfferId Long Long    

Rate Long  In paise 

Qty Long   

OfferTag Long   

Day Char The day at which this transaction was 
last modified 

 

Month Char The Month at which this transaction 
was last modified 

 

Year Char The Year at which this transaction 
was last modified 

Year should be added with 
1900 to get 4 Digit Year. 

Hour Char  The Hour at which this transaction 
was last modified 

 

Minute Char The Minute at which this transaction 
was last modified 

 

Second Char  The Second at which this transaction 
was last modified 

 

Filler Char[2] For Future use  

ClientId Char 
(11+1) 

Client ID  

4.16       End of Auction Offer Download UMS 

Type of Message : UMS 
Direction  : CTE to TPS   
Description : This message is sent by the CTE whenever it finishes sending 

transactions of a particular type. It indicates to the TPS that all 
transactions of that particular type have been downloaded. 

Dependency: 
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 Request/Reply:  

 

Field Name Type Description Values, meanings, 
Validations 

MsgType Long Type of message 10500 -  Auction Related   
             download 

MemberId Long   

TraderId Long   

Filler Long   

NoOfRecs Long Total number of records of the 
particular transaction 
downloaded. 

Used by the TPS to ensure, it has 
received all txns sent. 

MsgTag Long     

 

4.17     Online Auction Trade UMS 

 Type of Message  : UMS 

 Direction   : CTE to TPS  

            Description  : This message is sent by the CTE whenever auction trade occurs for that 

trader. The UMS is sent to the respective trader and the admin user 

also. 

 
Field Name Type Description Values, meanings,  

Validations 

Msg Type Long Type of the Request 10521-Online Trade UMS for 

Trader 

Number Of 
Records 

Long Number Of Records 
 

Max Record = 12 

Filler Long filler  

Following sub-structure will repeat number of times specified in No, of records field above  

Trader Id 

Long Trader ID for which trade 
details are being sent 

 

Instrument 
Code 

Long Instrument code of the 
Instrument for which trade 
details are being sent. 

 

Offer Id 

Long Transaction id of offer 
(OfferId) 

 

Rate 

Long The Rate at which this 
trade was executed. 

 

Filler Long For future use  

Executed Qty 

Long The Quantity which was 
executed. 
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Message Tag 

Long Reference Tag for this 
Auction order 

 

Day 

Char The Day on which the 
trade was executed. 

 

Month 

Char The  Month on which the 
trade was executed 

 

Year 

Char The Year on which the 
trade was executed. 

 

Hour 

Char The Hour on which the 
trade was executed. 

 

Minute 

Char The Minute on which the 
trade was executed. 

 

Second 

Char The Second on which the 
trade was executed 

 

Filler Char[2] For Future use  

Client Id 

Char[11+1] The Client in the 
transaction, which was 
involved in the trade 

 

Notice Number Char[10+1] Notice Number  

Filler Char For Future Use  

Auction 
Number 

Short 

Auction Number 

 

Filler Short For Future Use  

 

4.18      Auction Trade Download Request 

 Type of Message  : Request 

 Direction   : TPS to CTE 

            Description  : This Auction Trade Download request message is sent by the TPS to the 

CTE. The request can be sent by the admin user also to query auction 

trades of all his traders. 

 

           Dependency: 
            Prior Message Type : 1131- Logon Reply 
            Expected Reply         : 10020  
            Result: If successful then error code will be ‘0’ or warning with negative non-zero value and     

user can precede with the next request messages. 

  If unsuccessful, then error code will be a positive non-zero value.  

 
Field Name  Data Type Description Values, meanings 



Auction (Shortages) OMB 

 

BSE-Confidential                                                 Page 19 
 

Message Type Long Type of message 10020-Personal 
Trade Download 
Request for 
Trader/ Admin 

Message Tag Long Reference tag to be used by 
TPS. This will be echoed back in 
the reply. 

 

4.19     Auction Trade Download Query Reply 

 Type of Message  : Reply 

 Direction   : CTE to TPS 

            Description  : This is the reply message sent in response to Auction Trade download 

requests. 

           Dependency: 
            Prior Message Type : 10020- Auction Trade Download Request 
            Expected Reply         : 10020  
            Expected UMS          : 10020 
            Result: If successful then error code will be ‘0’ or warning with negative non-zero value and        

user can precede with the next request messages.  If unsuccessful, then error code will 
be a positive non-zero value 

 
Field Name  Data Type Description Values, meanings 

Message Type Long Type of message 10020-Personal 
Trade Download 

Reply code  Short Code indicating success or 
failure of Personal Trade 
Download request 

 

Filler Short For Future Use  

Message Tag  Long Reference tag, which was sent 
in the request by TPS 

 

Reply text Char (39+1) Explanation of reply code  

4.20     Auction Trade Download UMS 

 Type of Message  : UMS 

 Direction   : CTE to TPS 

            Description  : The UMS is sent by CTE against the auction trade download request 

sent by trader/ admin. Traders will reciecve their respective trades and 

admin will receive trades for all his traders. 

 

           Dependency: 
            Prior Message Type : 10020 
 End of UMS Message  : 10505 
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            Result: If successful then error code will be ‘0’ or warning with negative non-zero value and     
user can precede with the next request messages. 

  If unsuccessful, then error code will be a positive non-zero value.  

 
Field Name Type Description Values, meanings,  

Validations 

Msg Type Long Type of the Request 10020- Personal Trade 
Download UMS for Admin/ 
Trader 

Number Of 
Records 

Long Number Of Records 
 

Max Record = 12 

Message Tag 

Long Reference Tag which was 
sent in the trade download 
request. 

 

Following sub-structure will repeat number of times specified in No, of records field above 

Trader Id 

Long Trader ID for which trade 
details are being sent 

 

Instrument 
Code 

Long Instrument code of the 
Instrument for which trade 
details are being sent. 

 

Offer Id 

Long Transaction id of offer 
(OfferId) 

 

Rate 

Long The Rate at which this trade 
was executed. 

 

Filler Long For future use  

Executed Qty 

Long The Quantity which was 
executed. 

 

Message Tag 

Long Reference Tag for this 
Auction order 

 

Day 

Char The Day on which the trade 
was executed. 

 

Month 

Char The  Month on which the 
trade was executed 

 

Year 

Char The Year on which the trade 
was executed. 

 

Hour 

Char The Hour on which the trade 
was executed. 

 

Minute 

Char The Minute on which the 
trade was executed. 

 

Second 

Char The Second on which the 
trade was executed 

 

Filler Char[2] For Future use  
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Client Id 

Char[11+1

] 

The Client in the transaction, 
which was involved in the 
trade 

 

Notice Number Char[10+1
] 

Notice Number  

Filler Char For Future Use  

Auction 
Number 

Short 

Auction Number 

 

Filler Short For future use  

 

4.21      End of Trade Download UMS 

Type of Message : UMS 
Direction  : CTE to TPS   

Description : This message is sent by the CTE whenever it finishes 

sending transactions of a particular type of a trader. It 

indicates to the TPS that all transactions of that particular 

type have been downloaded. 
 

Field 
Name 

Type Description Values, meanings, 
Validations 

MsgType Long Type of message 10505- End of Auction Trade 
Download 

NoOfRecs Long Total number of records of the 
particular transaction 
downloaded. 

Used by the TPS  to ensure, it 
has received all txns sent . 

MsgTag Long  Message Tag sent at Query 
Download request. 
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Auction Broadcast 

4.22    Auction Session Change Broadcast (2003) 

 
Type of Message : BROADCAST 
Direction  : CTE to TPS   
Description              : This message is used to indicate the TPS that the Auction trading session has 

changed and what the changed session is. 
  

Field Name Type Description Values , meanings, 
Validations 

Message Type Long Type of message 2003 (Auction Session Change) 

Reserved Field Long   

Reserved Field Long For Internal Use  

Reserved Field unsigned 
short 

For Internal Use  

Hour Short Time : HH  

Minute Short Time : MM  

Second Short Time : SS  

Millisecond Short Time : sss  

Reserved Field Short   

Reserved Field Short   

Reserved Field Short   

Reserved Field Short   

Current Session Short The current trading session  

Reserved Field Long   

Reserved Files Char For Internal Use  

Reserved Field Char   

Reserved Field Char[2]   

  

4.23 Session Numbers 

Session 
Number 

Trading Session 

41 Start of auction 
Prior intimation on Start of Auction 

42 Offer entry 
Start of Offer entry, where users can place their offers 

43 Auction matching 
Offer Entry to End randomly & Start of Matching 
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44 Auction Member Query 
End of Matching & Start of Auction Member Query 

45 End of auction 
End of Auction – Users will be disconnected 

 
Note :  On scheduling of Auction, if the user gets connected, the user may receive Session 
number as ‘0’.  In this session, the user can download Auction scripmaster. 

4.24     Auction Market Picture Broadcast (2017) 

Type of Message : BROADCAST 
Direction  : CTE to TPS   

             Description : This message is used to inform about the detailed market picture of Instrument 
during auction trading session. Each message contains market picture for 
maximum of 10 Instruments. This message would be available only on the 
NFCAST stream. 

 

Field Name Type Description Values, meanings, 
Validations 

Message Type 
Long Type of Message type 

 

2017-Auction Market 
Picture Broadcast 

Reserved Field Long   

Reserved Field Long For Internal Use  

Reserved Field unsigne
d short 

For Internal Use  

Hour Short Time : HH  

Minute Short Time : MM  

Second Short Time : SS  

Millisecond Short Time : sss  

Auction Number short   Auction Number  

Auction Trading 
Session 

short   The current auction trading 
session. 
 

 

Number of records short   Number Of Records Max Record = 10 

Notice Number Char[10
+1] 

Notice Number  

Filler Char For Future Use  

Following is a market picture structure appearing repeatedly (Max 10 times) 

Instrument Code 

Long Instrument code of the 
Instrument for which market 
picture are being sent. 

 

Filler Long For Future use  

Auction Qty Long Total Auction Quantity    
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Ceil Price Long Highest Price  

Floor Price Long Lowest Price  

Cutoff Rate Long   

Lowest Offered rate Long The lowest offered rate in auction  

Cumulative Qty Long Total  offered Quantity  

Filler Long For Future Use  

Filler Short For Future Use  

Filler Short For Future Use  

Filler Char For Future Use  

Filler Char For Future Use  

Filler Char For Future Use  

Filler Char For Future Use  

Following sub-structure will repeat 5 number of times 

Likely cut-off rate 
Long The likely highest rate at which 

execution will take place 
 

Offer Qty 

Long The cumulative quantity at the 
likely cut-off rate 

 

 
 

5 Error Codes 
Error 

No 

Error Text 

0 Success 
1 Scrip Code $ is not val 

101 Offers disallowed in the session 

152 

User $ is Suspended ,Can't Trade 
In place of $, trader Id is displayed 

154 

User $ is Expelled ,Can't Trade 
In place of $, trader Id is displayed 

155 Permission Denied 

156 You Can't Update this Offers 

157 You Can't Trade From this Terminal 

158 

System does not recognise you $ 
In place of $, member Id is displayed 

255 

Qty Not OK. Market Lot $ 
In place of $ ,market lot is displayed 

352 Unknown error 

361 Invalid user 

362 Invalid session 

521 Scrip master Has Not Been Created 

531 Quantity Exceeds Auction Qty $ 
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In place of $ ,auction quantity is displayed 

532 

Rate  Exceeds Cut Off Rate $ 
In place of $ ,cut off rate is displayed 

533 You Can't Enter Offers 

534 Defaulter Can't Enter Offers 

535 

No Offer With The Id $ 
In place of $, offer id is displayed 

536 Invalid Notice Number 

537 Offer Rate Not Within Permissible Limit 

540 ClientId cannot be blank 

603 Invalid rate entered 

800 

Member $ Doesn't Exists 
In place of $, member id is displayed 

820 

MEMBER DISALLOWED FOR GROUP $ 
In place of $, scrip-group is displayed 

889 Invalid character in Client ID 

997 Auction Connection Failed 

999 Abrupt disconnection 

 

5.1 Reply or Error Message  

Message Type 100 indicates the transaction message sent is not valid transaction. 
            Type of Message : Protocol 

 Direction  : CTE to TPS   

 Description   : Message informing TPS of an error. Error list is as follows. 

 

Field Name Type Description Values, meanings, 

Validations 

Message Type 

Long Type of Message type 

 

100 – Unknown 

Transaction 

Slot Number Long  Slot Number  

Reference tag 

Long The message tag which was sent in 

the request 

 

 

Error Code 

Long The error for which the protocol 

message was sent 

100 

101 

102 

Error Text 

Char[80] 

Error Description 

100-Message not 

Supported by IML 

101- First Connect to 

BOLTPlus System 

102- First Connect to 

Auction System 
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6 Messages to be discontinued 
Below are the list of Messages that will be discontinued.   

 

Query 
 

Message Type -  
Req/Reply 

Message Type -  
UMS 

Message Type - 
EOD 

Admin    

Online Auction Trade UMS 10522   

Personal Auction Trade 
Download Request / Reply 

10020 10020 10505 

    

Trader    

Back up Auction Number 
Request / Reply 

        10013  
 

  

Auction Touchline Query 
Request /Reply 

2201   

Query Own defaulter 10004 10004  

    

Reports / Queries    
Query Offer Statement 10005 10005 10501 

Query Money Statement 10006 10006 10501 
Query Delivery Statement 10007 10007 10501 

Query  Bad Delivery Statements 10009 10009  

Query Rejected Entitlements   10010 10010  

  
  
 


