
1 

 

Confidential 

 



 
         

2 

Confidential 

 



 
         

3 

Confidential 

 



 
         

4 

Confidential 

CHAPTER 1 INTRODUCTION ............................................................................................................................ 5 

CHAPTER 2 SESSION DETAILS ........................................................................................................................ 6 

CHAPTER 3 DATA TYPE ..................................................................................................................................... 7 

CHAPTER 4 PACKET FORMAT ........................................................................................................................ 8 

CHAPTER 5 MASTER DATA DETAILS ............................................................................................................ 9 

5.1 CONTRACT INFORMATION FILE DETAILS ........................................................................................................ 9 
5.2 SPREAD CONTRACT INFORMATION FILE DETAILS ........................................................................................ 11 

CHAPTER 6 SEQUENCED DATA MESSAGES (MARKET DATA) ............................................................ 13 

6.1 ORDER MESSAGE .......................................................................................................................................... 13 
6.2 TRADE MESSAGE .......................................................................................................................................... 14 
6.3 SPREAD ORDER MESSAGE ............................................................................................................................ 15 
6.4 SPREAD TRADE MESSAGE............................................................................................................................. 16 
6.5 TRADE CANCEL MESSAGE ............................................................................................................................ 18 

CHAPTER 7 RECOVERY DETAILS ................................................................................................................ 19 

7.1 TICK DATA RECOVERY REQUEST MESSAGE ................................................................................................. 19 
7.2 TICK DATA RECOVERY RESPONSE MESSAGE ............................................................................................... 20 

CHAPTER 8 ORDER BOOK SNAPSHOT RECOVERY ................................................................................ 21 

8.1 ORDER BOOK SNAPSHOT RECOVERY REQUEST ............................................................................................ 21 
8.2 MTBT ORDER BOOK SNAPSHOT RECOVERY MESSAGE ............................................................................... 21 

CHAPTER 9 HEARTBEAT MESSAGE ............................................................................................................ 24 

CHAPTER 10 MISCELLANEOUS ................................................................................................................... 25 

CHAPTER 11 TUNING GUIDELINES ............................................................................................................ 28 

11.1 NIC RECOMMENDATIONS ............................................................................................................................. 28 
11.2 INCREASE THE KERNEL RECEIVER BACKLOG ............................................................................................... 28 
11.3 INCREASE THE NIC RING BUFFER RECEIVE SIZE ON NICS ............................................................................ 29 
11.4 INCREASE THE OS SEND AND RECEIVE BUFFERS .......................................................................................... 30 
11.5 INCREASE THE APPLICATION SEND AND RECEIVE BUFFERS ......................................................................... 31 
11.6 ENSURE THAT MUTLICAST IP IS ALSO PROVIDED TO “BIND” ......................................................................... 32 
11.7 DISCLAIMER ................................................................................................................................................. 32 

CHAPTER 12 RECOVERY GUIDELINE ....................................................................................................... 33 



 
         

5 

Confidential 



 
         

6 

Confidential 



 
         

7 

Confidential 

 

 



 
         

8 

Confidential 

(For Equity derivative, data type shall be ‘unsigned int’)
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