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Discontinuation of Odd Lot Trading via IML

1 Background

Recently the Exchange migrated his Trading system on the new trading platform (BOLT
plus) with few ancillary functions still supported on old trading system BOLT, like Odd lot
trading including Buyback of Physical securities.

It is proposed that the odd-lot trading functionality will not be supported through the IML
medium. The functionality will be continued to be supported only through the Exchange
proprietary front ends such as BOLT TWS and FastTrade on Web (FOW). Below are details
of the changes with respect to discontinuation of odd-lot trading via IML.

2 IML Impact

e The Odd lot functionality will not be supported through the IML thus there are
certain messages which will not be supported. Section 3 outlines the messages that
will not be supported through the IML.

o Application sending these messages will be rejected using message type 802 with
error text “Message not supported on IML”

e A new market picture message (Message type 2026) exclusively for the odd-lot
securities will be sent through the broadcast channel. This message will contain the
trade statistics for the odd lot securities.

e Al TPS (Third Party Software) applications can either ignore this message or can be
used to show the trade statistics for the odd lot securities on their trading terminals.
Section 4 provides the message structure for the new market picture message.

3 Messages Not Supported In IML

Given below are the message types which will not be supported through the IML:

Message Type Message Description

20001 Add buy odd lot request/reply
20002 Add sell odd lot request/reply
20003 Update buy odd lot request/reply
20004 Update sell Odd lot request/reply
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20005 Delete buy odd lot request/reply

20006 delete sell odd lot request/reply

20015 Grab request/reply for Buy

20016 Grab request/reply for Sell

20010 Request/reply for Query Refresh Odd Lot
20500 End of download for Query Refresh Odd lot

4 0Odd lot Market Picture Broadcast

The back end will send the market picture broadcast message for the odd-lot securities. The
broadcast message will contain only the trade statistics.

Field Name Type Description Values, meanings, Validations
Message Type Long Type of message 2026-0Oddlot Market picture
Broadcast
Reserved Field Long
Reserved Field Long For Internal Use
Reserved Field unsigned | For Internal Use
short
Hour Short Time : HH
Minute Short Time : MM
Second Short Time : SS
Millisecond Short Time : sss
Reserved Field Short
Reserved Field Short Reserved Field
No of Records Short No. of market picture records | This can have a maximum of 6
sent records
Following is a market picture structure appearing repeatedly (Max 6 times)
Instrument Code | Long Instrument code of  the
Instrument for which Touchline
details are being sent.
Open Rate Long Opening rate of the Instrument. In paise.
Previous Close | Long Previous Closing rate of the | In paise.
Rate Instrument Previous day’s close price in all
sessions
High Rate Long Highest traded rate of the | In paise.
Instrument
Low Rate Long Lowest traded rate of the| Inpaise.
Instrument

BSE-Confidential Page 5



Discontinuation of Odd Lot Trading via IML

took place

No of Trades Long Number of trades took place | The cumulative no. of trades
during the day for the Instrument | during the day
Volume Long Total Traded qty during the day | The cumulative no. of shares
for the Instrument traded during the day
Value Long Total Traded value during the day | The cumulative value traded
for the instrument during the day
Last Trade Qty Long Quantity which got executed in | The total quantity traded in the
the Last trade last trade
LTP Long Price at which last trade took | In paise.
place. The traded rate in the last
trade
Close Rate Long Close price for the current day | The field will be populated
once close price for the day is | once close price for the day is
determined in closing session determined else it would be 0
Trade Value Flag | Char Unit for value 'L' for lacs, 'C' for crores
Lower Circuit | Long Lower Circuit limit for Instrument | The lowest rate at which order
Limit can be placed during the day
Upper Circuit | Long Upper Circuit limit for Instrument | The highest rate at which
Limit order can be placed during the
day
Weighted Long Weighted Average for Instrument
Average
Market Type Short The type of market
0 — All securities
Session Number | Short
LTP Hour Char Hour at which Last trade took
place
LTP Minute Char Minute at which Last trade took
place
LTP Second Char Second at which Last trade took
place
LTP Millisecond Char[3] Millisecond at which Last trade
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