35E

Incremental Order and Trade Download

Currently, an IML user receives Trade UMS (Msg type 3521) with information on Partition ID
and Sequence number. With the help of this Partition ID and Sequence number, IML user
can seek incremental download of Trades by providing start and end Sequence number for
respective Partition id, in Message type 1085.

In IML version 6.12 onwards, provision to download Incremental Trades as well as Orders is
available by providing Time from when the incremental data is required. The time needs to
be specified in Hour : Minute : Second format. This is available as a separate message type
for IML users and more details is as per below table.

Personal Information Requests

Type of Message : REQUEST

Description

: This message is sent by the TPS to NTS for recovery purpose.
For trades [1095] and Orders [1092] user has the option to
download incremental data by specifying the Hour, Minute
and second in the Query request. For remaining messages it
will be always full download.

Field Name Type Description Values, meanings, Validations
Message Long Type of message 1095-Trades
Type 1092 — Orders [ For persistent order ]
1097 — Query stop-loss order [For
persistent order]
1170 — Query Return Order [For
persistent order]
1173 — Query Return Stop-loss [ For
persistent order]
Hour Char Hour from which incremental 24 Hour Format
data to be downloaded. In case
of full download give time as 0
Minute Char Minute from which incremental

data to be downloaded. In case
of full download give time as 0
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Second Char Seconds from which
incremental data to be
downloaded. In case of full
download give time as O

Filler Char Filler

Message Tag | Long Message Tag

Validation at IML

For incremental download of orders and trades, below are the valid values to be sent in
request.

Valid Values of Hour is Oto 23
Valid Values of Minute is 0to 59
Valid Values of Seconds is 0to 59

On receiving the order or trade download request, IML will check valid values for the Hour,
Minute and Second.

In case values for hour, minute, second is not proper then IML will send error response with
reply code as 369.
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