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PREFACE

DOCUMENT HISTORY

VERSION CHANGE DESCRIPTION

2.1a April 4, 2018 NYSE National: Added productID 10 to Market ID fields, ‘C’ to SSR Exchangefld

21b May 2, 2018 Corrected length of Total Volume field to 8 bytes in Consolidated Volume msg

(240).
Added supportfor TRF trades
2.2 Dec 5, 2018 Removed Session Change message, which is no longer published upstream
2 9a March 8, 2019 Addltlgnal clgrlflcatpns on.msg.Type 34 for Security Status, Halt condition, Price 1
and Price 2 fields - Pillar Migration
Additional clarifications onthe Source Time for TRF Prior Day Trade (Msg 218) and
ey STl 222 AU TRF Prior Day Trade Cancel (Msg 219) messages.
2 2¢ Oct 4 2019 Enhanced the contentofthe NYSE BQT market data feed to include NYSE Chicago
' ’ BBO and NYSE Chicago Trades marketdata feeds.
Added “V - Contingent Trade” as an applicable Trade Condition for NYSE Chicago
2.2d Oct 28, 2019 in BQT Trade Messages (Msg Type 220 and 222).
Updated to publish the listing market official opening and closing pricein the
2.3 Jan 31, 2020 consolidated Stock Summary Messages (Msg Type 229).
Added supportfor Long-Term Stock Exchange (LTSE) - activation Q2, 2020
2.3a Mar 30, 2020 (Message Type 34)
Updated Common Client specifications links (page 3)
2.3 May 29, 2020 Updated Section 1.2 referencing the default value for Previous Close Price
Updated Msg Type 220 (Consolidated Trade Message) to include 255 as the Market
2 3¢ Nov 30, 2020 ID for NYSE TRF. Same change on Msg Type 220 and 221.
Updated offset value to ‘8’ for Symbol Sequence Number for Msg Type 142 & 143.
Enhanced Msg Type 229 (Consolidated Stock Summary message) to include the
2.3d July 9, 2021 Consolidated High Price and Consolidated Low Price.
23e Sep 30, 2021 Updated defaults in Msg Type 220 (Consolidated Stock Summary message)
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REFERENCE MATERIAL

The following lists the associated documents, which either should be read in conjunction with thisdocumentor which
provide other relevantinformation for the user:

=  XDP Common Client Specification
= NYSE Symbology
= |P Addresses

CONTACT INFORMATION

Service Desk
= Telephone:+1212 896-2830

=  Email: support@nyse.com

FURTHER INFORMATION
Foradditional information aboutthe product, visitthe NYSE BOT Product Page

NYSE BQT Client Specifications v2.3e 3


https://www.nyse.com/market-data/real-time/nyse-bqt
http://www.nyse.com/publicdocs/nyse/data/NYSE_Symbology_Spec_v1.0c.pdf
http://www.nyse.com/publicdocs/nyse/data/IP_Addresses.xls
mailto:support@nyse.com
https://www.nyse.com/market-data/real-time/nyse-bqt

NYSE BQT

Contents
PREFACE ..ottt ettt ettt ettt ettt a 4 a et s e s b st e st et s e e s et s s s A bt e A b s e A bbb s e bbbt et b s a et et b s et b sen s 2
(DYool 0 1] oLl = T1S) o] oY PPN 2
Yy (e gl o (o= 1Y, = =T =Y 3
(@] a1 =Yo 1) {0 o s o ¥- | o] F U 3
[0 o =Tl T} {o] o a oY= L o] s O TP 3
1. NYSE BQT INTRODUCTION .....oitititiiiiietite ettt sttt b st st b bbb s st bt b bbbt basas 5
O R 17T YT PR 5
000 O A = T I I - Vo =TS ==Y o R 5
1.1.2  BQT Best Bid/Offer (BBO) FEEA .......ociiiiiieiiiiie ettt se e e st e e st e e s st e e st e e e st e e e e e steaeaastaeeeessbeeeessbeeeensseeeesnnenas 5
1.1.3 BQT Consolidated VOIUME FEEA .........uvviiiiiieiieiiee ettt e e et e e e e e e et a e e e e e e s s et it b e e e e e e e e esansaeeeeeeeeaaes 5
0 T [ B AV Lo PP 6
1.2.1  Fields in Symbol Index Mapping MeSSage (LYPE 3) ..cuuuieiiiiieiiiieeeiiiee st ettt e st e e stee e s seeeeesssbeeesssbeeesssbeeessnneeas 6
1.2.2 [ = T A 1 5 L PR 6
S T I - o [ 1o T= Y =Ty o] o T T o TP PPN 6
1.4  Control Message Types Used in NYSE BQT .......cuuiiiiiiiiiiieeee ettt e e e e e e ans 6
2. BQT QUOTE MESSAGES ...ttt et e e e e e e sttt e e e e e e bt ee e e e e e ee e e e abb et e e e e e e e sabsaeeeeeeeensnnreeeaens 7
2.1 Consolidated Symbol Clear Message —IMSg TYPE ‘32 .. ..cuniiuiiiiii e e e 7
2.2 Consolidated Security Status Message —MSg TYPE 34....cuiiriiiiiiiiiiiei e 8
2.3 BQT QUOTES Message —MSZ TYPE 142 ...ttt ee e 11
2.4  Consolidated Single-Sided Quote Message —Msg Type 143 .......coiiniiiiiiiii e, 12
3. BQT TRADE MESSAGES ...ttt ettt e e e e sttt e e e e e e e bttt e e e eeeeesanbbeeeeeeeesannnbeeeeeeeesenannrens 13
3.1 Consolidated Trade Message — MSZ TYPE 220.......ccuiiuiiieiiieie e ee et ee e e e e e e e e et e et e aeaaans 13
3.2 Consolidated Trade Cancel Message —MSETYPE 221.....cuiiuiiniiniiniiniiii e ee e e e e e e e aaas 15
3.3 Consolidated Trade Correction Message —MSE TYPE 222 .....vuiiuiiniiniiiiiieii e e e eaeanas 16
3.4 TRF Prior Day Trade Message - MSE TYPE 218......cuniiiiiiiiiii ittt et et e et e e e e e eaaas 18
3.5 TRF Prior Day Trade Cancel Message - MSg TYPe 219.......ciuiiniiniiiiiii e 20
3.6 Consolidated Stock Summary Message — MSg TYPE 229 ... .uiuiiniiiii e 21
4. CONSOLIDATED VOLUME MESSAGE ..ottt ettt ettt s s v st s s nssae s enenans 23
5. PRODUCT ID AND MARKET ID ...ooitiiiiiiteieieeceete ettt ettt sa ettt ettt ettt s s s st s s sa et s st s e 24

NYSE BQT Client Specifications v2.3e 4



NYSE BQT

1. NYSE BQT Introduction

1.1 OVERVIEW

NYSE BQT is a real-time market data productthat provides aconsolidated view ofthe Best Bid & Offer and Trades for all
equities and ETPs traded on the NYSE Group equities markets (NYSE, NYSE American, NYSE Arca, NYSE Chicago
and NYSE National), as well as the ATS trades published by the NYSE Trade Reporting Facility.

NYSE BQT is especially useful for portfolio managers, wealth managers, online brokerages, and back office employees
who need a real time source ofindicative prices for US securities.

NYSE BQT consists ofthreeindependentdata feeds:

= Trades, derived fromthe Trades feeds of the NYSE exchanges
= Best Bid/Offer (BBO), derived fromthe BBO feeds of the NYSE exchanges
= Consolidated Volume, derived fromthe SIP Trades feeds

To view the individual client specifications for the proprietary feeds thatserve as the inputfor BQT, see the website for
the NYSE Group proprietary datafeeds.

To receive the NYSE BQT feeds, clients subscribe to redundant pairs of multicast groups called channels to receive real-
time market data messages. In orderto recover fromerrors (sequence number gaps, late starts, clientfeed handler
failures, etc.) clients can connectto a TCP/IP server and request retransmissionsand refresh data, which is delivered
over additional dedicated multicastchannels.

For full details, see the XDP Common Client Specification on the NYSE BOT productpage. For specific IPaddresses,
pleaserefer to NYSE Proprietary IP_Addresses.

1.1.1 BQT Trades Feed

Trades data, which includes NYSE TRF trades, is delivered in its own dedicated feed with ProductID 25. It consists of 2
subsets ofchannelized data:

= Trades Data (1 channel) includes Tick-by-tick price and size, Trading Conditions, and Market D

=  Stock Summary Data (1 channel) includes Open, High, Low, Last and Consolidated High / Low Prices

1.1.2 BQT Best Bid/Offer (BBO) Feed

BBO data is delivered in its own dedicated feed with Product ID 26. It consists of 2 subsets of channelized data:
a) BBO Data (channels 1-4) includes Bid/Ask Price, Bid/Ask Size, Quote Condition, Market ID.
b) Consolidated Volume Data (channels 5-12)

1.1.3 BQT Consolidated Volume Feed

Consolidated Volume datais derived from SIP data (CTA and UTP). It containsinputfromall SIP participantexchanges,
notjustthe NYSE Group exchanges. Forthisreason, Consolidated Volumes will not match the Aggregated Volumes
published in the BQT Stock Summary channel.

There are 8 Consolidated Volume channels, with channel IDs 5 to 12.

= Channels 5to 8 publish NYSE-, Arca- and American-listed stocks and 9to 12 publish NASDAQ-listed stocks.
Within each 4-channelmarketgroup, messages are channelized in alphabetic symbol ranges.

= The Consolidated Volume feed publishes messagetypes 240 (Consolidated Volume Message) and 34
(Consolidated Security Status Message). Messagetype 3 (Symbol Index Message) is notpublished.

= The Consolidated Volume feed provides Retrans and Refresh services in dedicated multicastchannels.
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1.2 FIELD-LEVEL NOTES

1.2.1 Fields in Symbol Index Mapping Message (type 3)

The Symbol Index Mapping message (see the XDP Common Client Specification for details), when published by NYSE
BQT, has the followingfield values defaulted to O:

=  Market ID
= System ID
= Prev Close Volume

1.2.2 Market IDs

The Market ID 0 (NYSE Group, or BQT) can appear in certain BQT messages when no valid information is available
from any upstream market. For example, an empty quote can occur when there is no valid quote available for a certain
instrumentbecause all existing quotes have been cancelled or are noteligible for BBO calculations. Inthis casethe
Market ID field will contain 0.

1.3 TRADING SESSION TIMES

NYSE BQT and its NYSE Group source feeds start up at approximately 12:15am Eastern Time every morning. Shortly
after system startup, initial Symbol Index Mapping and Security Status messages are published.

Full schedules oftrading session hours onnormal and early-close days for all NYSE markets are available here.

1.4 CONTROL MESSAGE TYPES USED IN NYSE BQT

The set ofcontrol messages used in NYSE BQT follows. For further details, refer to the XDP Common Client
Specification.

MSGTYPE DESCRIPTION

1 Sequence Number Reset Message

3 Symbol Index Mapping Message

10 Retransmission Request Message

11 Request Response Message

12 Heartbeat Response Message

13 Symbol Index Mapping Request Message
15 Refresh Request Message

31 Message Unavailable Message

32 Consolidated Symbol Clear Message
34 Consolidated Security Status Message
35 Refresh Header Message

NYSE BQT Client Specifications v2.3e 6
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2. BQT Quote Messages

BQT Quote

The “best” quote-side (bid or offer) is determined by Price/Volume/Time rules:

1. The best quote-sideis the bid with the highest price or the offer with the lowest price
2. Ifthe prices are equal, the best quote-sideis the one with the highestvolume

3. If prices and volumes are equal, the best quote-sideisthe onethatwas received by the NYSE BQT publisher first

2.1 CONSOLIDATED SYMBOL CLEAR MESSAGE - MSG TYPE ‘32’

In case of a failure and recovery of an upstream Matching Engine or XDP Publisher, the publisher may send a full state
refresh for every symbol affected. This kind of unrequested refresh is preceded by a Symbol Clear message. The client
should reactto receiptofa Symbol Clear message by clearing all state informationfor the specified symbol in
anticipation ofreceiving afull state refresh.

FIELD NAME OFFSETS (BYTES) FORMAT | DESCRIPTION

Msg Size Binary Size of the message: 22 bytes
Bi The type of message
Msg Type 2 2 inary e 32 —Consolidated Symbol Clear
. . The time when this msg was generated in the order

el luls 4 4 Binary book, in seconds since Jan 1, 1970 00:00:00 UTC.
Source Time NS 8 4 Binary The nanosecond offset from the SourceTime
Symbol Index 12 4 Binary The unique ID ofthe symbol in the Symbol Index

msg

The source sequence number value thatthe
Next Source Seq 16 4 Binary recipientshould expectin the immediately
Number succeeding data packet for the specified symbol.

The ID ofthe Originating Market:
e 0-— NYSE Group (BQT)

e 1-NYSE
e 33— NYSE Arca
Market 1D 20 2 Binary e 99— NYSE American

e 10 — NYSE National
e 11 - NYSE Chicago
e 255-NYSE TRF
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2.2 CONSOLIDATED SECURITY STATUS MESSAGE - MSG TYPE 34

This messageis sent on both the Quotes channel and the Trades channel.

This message will be sentto informthe subscribers of Trading Halts on the securities traded. The Market ID allows
clients to knowwhich exchangeis involved.

SIZE
FIELD NAME OFFSETS (BYTES) FORMAT | DESCRIPTION

Msg Size Binary Size of the message: 46 bytes

The type ofthis message
Msg Type 2 2 Binary 34 — Consolidated Security Status message

) . The time when this msg was generated in the order
Source Time 4 4 Binary book, in seconds since Jan 1, 1970 00:00:00 UTC.
Source Time NS 3 4 Binary The nanosecond offsetfromthe SourceTime
Symbol Index 12 4 Binary The unique ID ofthe symbol in the Symbol Index msg
) The unique ID ofthis message in the sequence of

Symbol Seq Number 16 4 Binary messages published for this specific symbol.

The new status that this security is transitioning to.

The following are Halt Status Codes:

" ‘4’ - Trading Halt

= ‘6’ - Resume

The following are Short Sale Restriction Codes:

= ‘A’ —ShortSale Restriction Activated (Day 1)

= ‘C’— ShortSale Restriction Continued (Day 2)

= ‘D’ - ShortSale Restriction Deactivated
Security Status 20 1 ASCII NYSE Market State values:

= ‘P’ —Pre-opening

= ‘B —Early

= ‘O’ -Opened

= L’ — Late

= ‘X —Closed

The following values are the Price Indication values:

" ‘" — Price Indication

= ‘G’ —Pre-Opening Price Indication

=  0x20 — Not applicable

= '~'—Security notdelayed/halted

= 'D'—News dissemination

= 'I'=Orderimbalance

= 'P'—News pending

= 'M'—Volatility Trading Pause

= 'X'—Equipmentchangeover
Halt Condition 21 1 ASCII

If this security is not halted at the time of a session
change, the Halt Condition field =~.

If this security is halted on a session change, Halt
Condition is non-~, and the security remains halted
into the new session.

Market Wide Circuit Breakers:

NYSE BQT Client Specifications v2.3e 8
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SIZE
FIELD NAME OFFSETS (BYTES) FORMAT | DESCRIPTION

'1' - Market Wide Circuit Breaker Halt Level

1

e '2'- Market Wide Circuit Breaker Halt Level
2

e '3 - Market Wide Circuit Breaker Halt Level
3

The ID ofthe Originating Market:
e 0- NYSE Group (BQT)

e 1-NYSE
e 3-NYSE Arca
Market 1D 22 2 Binary e 9-NYSE American

e 10 - NYSE National
e 11 - NYSE Chicago
e 255 - NYSE Trade Reporting Facility

Reserved 24 2 Binary Future use. Any field contentshould beignored.

Default value is 0.

= |If securityStatus = A and this security is listed on
Price 1 26 4 Binary this exchange, then thisfield is the SSR
Triggering Trade Price

If securityStatus = G or |, then this field is the Indication
Low Price.

Price 2 30 4 Binary Default value is 0
If securityStatus = G or |, then this field is the Indication
High Price.
This field is only populated when SecurityStatus = ‘A,
and otherwiseis defaulted to ‘0x20'.

Valid values are:

e ‘A" —NYSE American
e ‘B —NASDAQ OMX BX
e ‘C’'— NYSE National

e ‘H - MIAX
e T -—ISE
e ‘J —EDGA
i i ‘K —EDGX
Bchange D~ ¥ g Ascll . L-itse
e ‘M — NYSE Chicago
e ‘N —NYSE

e ‘P —NYSE Arca

e ‘Q - NASDAQ

. ‘T' — NASDAQ OMX

e ‘U -MEMX

e ‘W -CBSX

e X —NASDAQ OMX PSX
e Y -BATSY

e Z -BATS
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SIZE
FIELD NAME OFFSETS (BYTES) FORMAT | DESCRIPTION

SSR Triggering s 4 Binary Default value is 0.

Volume This field is only populated when SecurityStatus = ‘A’

Format : HHMMSSmmm (mmm = milliseconds)

Time 39 4 Binary If SecurityStatus = ‘A’ , then this is SSR Trigger

Time
Default value is 0.
The current SSR state, which this msg updatesifthe
Security Status field contains an SSR Code. Valid
values:
SES 43 1 =l ‘~" —No Short Sale Restriction in Effect
= ‘E’ —ShortSale Restriction in Effect
Default value is 0.
The current Market State, which this msg updates ifthe
Security Status field contains a Market State Code.
Valid values:
= ‘B —Early
MarketState 44 1 ASCII = L' -Late
= ‘O’ -Opened
= ‘P’ —Pre-Opening
= ‘X' —Closed
Default value is 0.
The current Session State. Valid values:
= ‘X —Early Session State
SessionState 45 1 ASCII = ‘Y —Core Session State

= ‘Z’ — Late Session State

Default value is 0.

NYSE BQT Client Specifications v2.3e 10
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2.3 BQT QUOTES MESSAGE - MSG TYPE 142

This messageis sent when an event causes a changein one or both sides ofthe BBO. The output shows changes to
BBO only. Individual market quotes that do notaffect the BBO are notdisseminated.

SIZE
FIELD NAME OFFSETS (BYTES) FORMAT | DESCRIPTION

Msg Size Binary
Msg Type 2 2 Binary
Symbol Index 4 Binary
Symbol Seq Number 8 4 Binary
Ask Price 12 4 Binary
Ask Volume 16 4 Binary
Bid Price 20 4 Binary
Bid Volume 24 4 Binary
Ask Quote

Condition 28 ! ASCIl
Bid Quote Condition 29 1 ASCII
Retail Pricing .
Indicator 30 1 Binary
Market ID of Best

Ask 31 2 Binary
Market ID of Best

Bid 33 2 Binary

NYSE BQT Client Specifications v2.3e

Size of the message: 35 bytes

The type of message
= 142 — BQT Quotes Message

The unique ID ofthe symbol in the Symbol Index msg
The unique ID ofthis message in the sequence of
messages published for this specific symbol.
The Ask price. Use the Price scale from the symbol
mapping index.
The Ask size.
The Bid price. Use the Price scale fromthe symbol
mapping index.
The Bid size.

e ‘C’ -Closing

e ‘O’ - OpeningQuote

e ‘R’ - Regular Quote

e ‘W’ -Slowon the Bid and Ask due to Set Slow

List

e ‘C'-Closing

e ‘O’ -OpeningQuote

e ‘R’-Regular Quote

e ‘W’ -Slowon the Bid and Ask due to Set Slow
List

Bit field:
e 0x00 No Retail Interest
e 0x01 Retail Interest on the Bid side
e 0x02 Retail Interest on the Ask side
e 0x03 Retail Interest on Bid & Ask side

The ID ofthe Originating Market:
e 0- NYSE Group (BQT)
e 1-NYSE
e 3- NYSE Arca
e 9- NYSE American
e 10— NYSE National
e 11 - NYSE Chicago

The ID ofthe Originating Market:
e 0- NYSE Group (BQT)
e 1-NYSE
e 3- NYSE Arca
e 9- NYSE American
e 10 — NYSE National
e 11 - NYSE Chicago

11
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2.4 CONSOLIDATED SINGLE-SIDED QUOTE MESSAGE - MSG TYPE 143

This messageis sent when an event causes a changein only one side of aBBO.

SIZE
FIELD NAME OFFSETS (BYTES) FORMAT DESCRIPTION

Msg Size
Msg Type

Symbol Index

Symbol Seq Number

Side

Price

Volume

Quote Condition

Retail Pricing
Indicator

Market 1D

NYSE BQT Client Specifications v2.3e

4

8

12

13

17

21

22

23

Binary
Binary

Binary

Binary

ASCII

Binary

Binary

ASCII

ASCII

Binary

Size of the message: 25 bytes

The type of message
e 143 — Consolidated Single-Sided Quote

The unique ID ofthe symbol in the Symbol Index msg

The unique ID ofthis message in the sequence of
messages published for this specific symbol.
The side ofthe order - Buy/Sell. Valid values:

e ‘B —Buy

e 'S —Sell (Offer)

The price. Use the PriceScaleCode in the Symbol
Mapping message.

The order quantity in shares.

e ‘C’-Closing

e ‘O’ - OpeningQuote

e ‘R’-Regular Quote

e ‘W’ -Slowonthe Bid and Ask due to a "Set
Slow List”

e 0x00 - empty quote (there is no BBO
available forthe given instrument)

Bit field:
e 0x00 No Retail Interest
e 0x01 — Retalil Intereston the Bid side
e 0x02 — Retalil Intereston the Ask side
e 0x03 — Combination of Retail Intereston Bid
& Ask side
The ID ofthe Originating Market:
e 0- NYSE Group (BQT)
e 1-NYSE
e 3-NYSE Arca
e 9- NYSE American
e 10 — NYSE National
e 11 - NYSE Chicago

12
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3. BQT Trade Messages

Several message typesthat appearin the Trades feed are sent on both the Trades and the BBO feeds, and are
documented under BBO Messages. These message types are:

= Consolidated Symbol Clear Message — Msq Type 32

= Consolidated Security Status Message — Msg Type 34

3.1 CONSOLIDATED TRADE MESSAGE - MSG TYPE 220

The Trade messages published on the Trades feed are the same Trade messages published to the CTA by the
originating NYSE exchange and the NYSE Trade Reporting Facility. All Trades are passed through and marked with the
originating Market ID.

SIZE
FIELD NAME OFFSETS (BYTES) FORMAT DESCRIPTION
0 2

Msg Size Binary Size of the message: 38 bytes

The type of message

Msg Type 2 2 Binary e 220 - Consolidated Trade message
S Ti 4 4 Bi The time when this msg was generated in the order
ource Time inary book, in seconds sinceJan 1, 1970 00:00:00 UTC.
Source Time NS 8 4 Binary The nanosecond offsetfromthe SourceTime
Symbol Index 12 4 Binary The unique ID ofthe symbol in the Symbol Index msg
Symbol Seq Number 16 4 Binary The unique ID c_>fth|s message |nt.h.esequenceof
messages published for this specific symbol.
Trade ID 20 4 Binary The unique Trade ID assigned by the source system
Price o4 4 Binary The price ofthetrade. Use the Price scale from the
Symbol Mapping msg.
Volume 28 4 Binary Volume of the trade.
Settlement related conditions.
e ‘@ —RegularSale
e ‘'’-space- Regular Sale for TRF
Trade Condition 1 32 1 ASCII e ‘C’'— Cash
e ‘N- Next Day Trade
e ‘R — Seller

The reason for Trade Through Exemptions.
e '0x20° —N/A
e ‘F’—Intermarket Sweep Order
e ‘O’ —Market Center Opening Trade
Trade Condition 2 33 1 ASCII e 4 - Derivatively priced (TRF)
e ‘5’ — Market Center Reopening Trade
e ‘6’ — Market Center Closing Trade
e 7’ - Qualified Contingent Trade (TRF)
e ‘O — Corrected Last Sale Price

Extended hours/sequencing related conditions
e '0x20° —N/A
3 ‘T’ — Extended Hours Trade

R ASCII
Trade Condition 3 34 1 e ‘U - Extended Hours Sold (Outof
Sequence)
e Z —Sold

SRO Required Detail.
e ‘@ —RegularSale
Trade Condition 4 35 1 ASCII e ‘0x20° —N/A
e ‘'—0OddLotTrade
3 ‘M’ — Official Closing Price

NYSE BQT Client Specifications v2.3e 13
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SIZE
FIELD NAME OFFSETS (BYTES) FORMAT DESCRIPTION

‘Q’ — Official Open Price
e V' -ContingentTrade
e P - PriorReference Price (TRF)
e W - Weighted Average Price (TRF)

The ID ofthe Originating Market:
e 0- NYSE Group (BQT)

° 1- NYSE
_ e 3-—NYSE Arca
Market 1D 36 2 Binary e 9— NYSE American

e 10 — NYSE National
e 11 - NYSE Chicago
e 255 -NYSE TRF
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3.2 CONSOLIDATED TRADE CANCEL MESSAGE - MSG TYPE 221

This messageis sentwhen atrade is cancelled.

SIZE
FIELD NAME OFFSETS (BYTES) FORMAT DESCRIPTION
0 2

Msg Size Binary Size of the message: 26 bytes
_ The type of message
Msg Type 2 2 Binary e 221 —Consolidated Trade Cancel/Bust

The time when this msg was generated in the order

SOUITEE Tl © © EIEY book, in seconds since Jan 1, 1970 00:00:00 UTC.
Source Time NS 8 4 Binary The nanosecond offsetfromthe SourceTime
Symbol Index 12 4 Binary The unique ID ofthe symbol in the Symbol Index msg
Symbol Seq Number | 16 4 Binary The unique ID qfthls mess_agelnt_h_esequenceof
messages published for this specific symbol.
Original Trade ID 20 4 Binary The original Trade ID oftrade being cancelled.
The ID ofthe Originating Market:
e 0- NYSE Group (BQT)
e 1-NYSE
. e 3-NYSE Arca
Market 1D 24 2 Binary e 9- NYSE American

e 10 — NYSE National
e 11 - NYSE Chicago
e 255-NYSE TRF
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3.3 CONSOLIDATED TRADE CORRECTION MESSAGE - MSG TYPE 222

This messageis sentwhen a trade is corrected.

SIZE
FIELD NAME OFFSET (BYTES) FORMAT DESCRIPTION
0 2

Msg Size Binary Size of the message: 42 bytes
_ The type of message
Msg Type 2 2 Binary e 222 —Consolidated Trade Correction

The time when this msg was generated in the order

SOUITEE Tl © © EIEY book, in seconds since Jan 1, 1970 00:00:00 UTC.
Source Time NS 8 4 Binary The nanosecond offsetfromthe SourceTime
Symbol Index 12 4 Binary The unique ID ofthe symbol in the Symbol Index msg
Symbol Seq Number 16 4 Binary The unique ID qfthls messagelnt_h_esequenceof
messages published for this specific symbol.
Original Trade ID 20 4 Binary The ID ofthe Trade being corrected.
Trade ID 24 4 Binary The Trade ID identifies aunique Trade execution.
Price 28 4 Binary The price ofthetr.ade. Use the Price scale from the
symbol mapping index.
Volume 32 4 Binary Volume of the trade.
Settlement related conditions.
e ‘@ —RegularSale
e ‘’-space- Regular Sale for TRF
Trade Condition 1 36 1 ASCII e ‘C’'-Cash
e ‘N- Next Day Trade
e ‘R’ - Seller

The reason for Trade Through Exemptions.
e ‘0x20' — N/A
e ‘F’ —Intermarket Sweep Order
e ‘O’ — Market Center Opening Trade

1 ASCII e ‘4 - Derivatively priced (TRF)

e ‘5" — Market Center Reopening Trade
e 6’ — Market Center Closing Trade
e 7’ - Qualified Contingent Trade (TRF)
e ‘O’ — Corrected Last Sale Price

Trade Condition 2 37

This field contains extended hours/sequencing
related conditions.

e '0x20' —N/A

. ‘T’ — Extended Hours Trade

Trade Condition 3 38 1 ASCII e ‘U - Extended Hours Sold (Out of
Sequence)
e Z'-Sold

This field contains the SRO Required Detail.
e ‘@ —RegularSale
e '0x20" —N/A

. "— Odd Lot Trade
Trade Condition 4 39 " ASCI| o M —QﬁlClaI Closing Prlce
e ‘P’ —Prior Reference Price (TRF)

e 'Q - Official Open Price
e V' —ContingentTrade
e W - Weighted Average Price (TRF)
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SIZE
FIELD NAME OFFSET (BYTES) FORMAT DESCRIPTION

The ID ofthe Originating Market:
e 0- NYSE Group (BQT)

e 1-NYSE
; e 3- NYSE Arca
Market 1D 40 2 Binary e 9— NYSE American

e 10 — NYSE National
e 11 - NYSE Chicago
e 255 -NYSE TRF
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3.4 TRFPRIOR DAY TRADE MESSAGE - MSG TYPE 218

If a TRF participantfirmfails to reportatrade on theday in which itoccurs, the firmmay reportthetrade on a
subsequentday by publishing a Prior Day Trade message.

SIZE
FIELD NAME OFFSET FORMAT | DESCRIPTION

Msg Size Binary Size of the message: 44 bytes
Msg Type 2 2 Binary The type of message:
218 — TRF Prior Day Trade Message

SourceTime 4 4 Binary The time when this msg was generated in the order book,
in seconds since Jan 1, 1970 00:00:00 UTC.

SourceTimeNS 8 4 Binary The nanosecond offsetfromthe Source Time
Symbolindex 12 4 Binary The ID ofthe symbolin the Symbol Index message
SymbolSeqNum 16 4 Binary The symbol sequence number.
TradelD 20 4 Binary Unique identifier for this trade.
Price 24 4 Binary The priceofthe Trade. Use the Price scale from the
Symbol Index Mapping message.
Volume 28 4 Binary The volume ofthe trade in shares.
TradeCond1 32 1 ASCII Settlement related conditions. Valid values:
e (@ —Regular Sale (Arca, American, National,
Chicago and NYSE)
e C - Cash (Chicago Only)
e N - NextDay Trade (Chicago Only)
e ‘‘—(space)Regular Sale (TRF only)
e R - Seller (TRFonly)
TradeCond2 33 1 ASCII The reason for Trade Through Exemptions. Valid values:
e ‘’— N/A (0x20)
e F —Intermarket Sweep Order
e O — Market Center Opening Trade
e 4 - Derivatively priced (TRF only)
e 5-Reopening Trade
e 6 — Market Center Closing Trade
e 7- Qualified ContingentTrade (TRF only)
e 9-Corrected Consolidated Close
TradeCond3 34 1 ASCII Extended hours/sequencing related conditions. Valid
values:
e ‘’—(space,or0x20) N/A
e T - Extended Hours Trade
e U - Extended Hours Sold (Outof Sequence)
e Z-Sold
TradeCond4 35 1 ASCII SRO Required Detail. Valid values:
e ‘‘—(space,or0x20) N/A
e |- 0OddLotTrade

e M- Official Closing Price
e Q - Official Open Price
e V -—ContingentTrade
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SIZE
FIELD NAME OFFSET FORMAT | DESCRIPTION

PriorDayTime 36 4

PriorDayTimeNS 40 4

NYSE BQT Client Specifications v2.3e

Binary

Binary

e P —Prior Reference Price (TRF only)
e W —Weighted Average Price (TRF only)

The date and time when this Trade occurred atthe
participantfirm, in seconds since Jan 1, 1970 00:00:00
UTC.

The nanosecond offsetfromthe Prior Day Time
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3.5 TRFPRIOR DAY TRADE CANCEL MESSAGE - MSG TYPE 219

If a TRF participantfirmdiscoversthatithas reported a trade with an inaccurate price or volume on a previous day, the
firm may correctthe trade on a subsequent day by publishing a Prior Day Trade Cancel message, followed by a Prior

Day Trade.

SIZE
FIELD NAME OFFSET FORMAT | DESCRIPTION

Msg Size
Msg Type

SourceTime

SourceTimeNS
Symbolindex
SymbolSeqNum
TradelD

Price

Volume

PriorDayTime

PriorDayTimeNS

NYSE BQT Client Specifications v2.3e

12
16
20
24

28
32

36

A B~ B~ b b

I

Binary

Binary

Binary

Binary
Binary
Binary
Binary

Binary

Binary

Binary

Binary

Size of the message: 40 bytes
The type of message:
219 — TRF Prior Day Trade Cancel Message

The time when this message was generated in the order
book, in seconds sinceJan 1, 1970 00:00:00 UTC.

The nanosecond offsetfromthe Source Time

The ID ofthe symbolin the Symbol Index message
The symbol sequence number.
Uniqueidentifier for this trade.

The price ofthe Trade being cancelled. Use the Price
Scale Code from the Symbol Index Mapping message.

The volume ofthe Trade being cancelled.

The date and time when original Trade being cancelled
occurred atthe participantfirm, in seconds since Jan 1,
1970 00:00:00 UTC.

The nanosecond offsetfromthe Prior Day Time
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3.6 CONSOLIDATED STOCK SUMMARY MESSAGE - MSG TYPE 229

The stock summary message is sent every 1 minute, after a security is Open.

SIZE
OFFSET | (BYTES | FORMAT DESCRIPTION
)

FIELD NAME

Msg Size

Msg Type

Source Time

Source Time NS
Symbol Index
NYSE Group High
Price

NYSE Group Low
Price

Open Price

NYSE Group Volume

Market ID of High
Price

Market ID of Low
Price

Market ID of Open
Price

Num Close Prices

0

12

16

20

24

28

32

34

36

38

2

1

NYSE BQT Client Specifications v2.3e

Binary

Binary

Binary

Binary
Binary

Binary

Binary

Binary

Binary

Binary

Binary

Binary

Binary

Size of the message: 47 - 71 bytes.
Note: The Msg Size varies with the ‘Num Close Prices’
field.
The type of message
e 229 — Consolidated Stock Summary

The time when this msg was generated in the order
book, in seconds since Jan 1,1970 00:00:00 UTC.
The nanosecond offsetfromthe SourceTime

The unique ID ofthe symbol in the Symbol Index msg
The NYSE Group High price ofthe stock for the day.
Use the Price scale from the symbol mapping index.
The NYSE Group Low price ofthe stock for the day.
Use the Price scale from the symbol mapping index.
The Opening price ofthe stock for theday. If there is
no official opening price received fromthe listing
market, the Open Price will defaultto “0”.

Note: For securities not primarily listed on the NYSE
Group Exchanges, there will be a 15 minute delay for
the Primary Listing Market Official Open Price.

The NYSE Group cumulative volume for the stock
during the day.
The ID ofthe Originating Market:

e 0- Default

e 1-NYSE

e 3- NYSE Arca

e 99— NYSE American

e 10 — NYSE National

e 11 - NYSE Chicago

e 255 - NYSE Trade Reporting Facility

The ID ofthe Originating Market:
e 0-— Default
e 1-NYSE
e 3-NYSE Arca
e 99— NYSE American
e 10 — NYSE National
e 11 - NYSE Chicago
e 255 - NYSE Trade Reporting Facility

The ID ofthe Originating Market:

e 0- Default

e 100 - Primary Listing Market
The number of Market ID/Closing Price pairs. Values
canbe 0-— 4.

Note: The subsequent ‘Market ID of the Close’ field

and the ‘Close Price’ field repeat as a pair for ‘Num
Close Prices’, similar to a repeating group.
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SIZE

FIELD NAME OFFSET | (BYTES | FORMAT DESCRIPTION
)

The ID ofthe Originating Market:

e 0- Default
Market ID of the - 5 Binary e 1-NYSE
Close e 3-NYSE Arca
e 9- NYSE American
e 100 - Primary Listing Market

The Closing price ofthe stock for the day.
Note: For securities notprimarily listed on the NYSE

Group Exchanges, and subjected to a 15 minute delay
forthe Primary Listing Market Official Close Price.

Close Price 41 4 Binary

The highestprice of any high/low eligible transaction
on Tapes A, Bor C received on thetrading day.

Consolidated High

Price 45 4 Binary This field will defaultto 0 on all message publications

until end ofday summary data is received from
CTA/UTP SIP (subjectto a fifteen minute delay prior to
inclusion).

The lowest price ofany high/low eligible transaction on
Tapes A, B or C received on thetrading day.
Consolidated Low 49 4 Binary
Price This field will defaultto O on all message publications
until end of day summary data is received from
CTA/UTP SIP (subjectto a fifteen minute delay prior to
inclusion).
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4. Consolidated Volume Message

Message types 240 (Consolidated Volume Message) and 34 (Consolidated Security Status Message) are published on
the consolidated volume channels.

Consolidated Security Status Message — Msg Type 34 is documented under BBO Messages.

SIZE
FIELD NAME OFFSET (BYTES) FORMAT | DESCRIPTION
0 2

Size of the message: 22 bytes.

Msg Size Binary

The type of message

Msg Type 2 2 Binary e 240 - Consolidated Volume message
Symbol Index 4 4 Binary The unique ID ofthe symbol in the Symbol Index msg
Symbol Seq Number 16 4 BNty eesages publshed for s specifiosymbol.
Total Volume 12 8 Binary The cumulative volume for the stock throughoutthe

day.
Reason for this update
e 0- Newtrade
e 1- TradeCancellation
e 2-—TradeError
Reason 20 1 Binary e 33— TradeCorrection
e 4 - Closing/End Trade Summary
(Synchronization with CTSand UTDF for
NYSE listed and NASDAQ symbols
separately)

e 0- Normal.Data is complete.
Binary e 1- An unrecoverable gap was experienced in
the input stream, so data may notbe
complete.

Complete 21 1
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5. Product ID and Market ID

PRODUCT ID CHANNELS DESCRIPTION

1 NYSE BQT Trades
25 N/A NYSE BQT Stock Summaries (no retrans/refresh available)
1-4 NYSE BQT BBO
26 5-8 NYSE BQT Consolidated Volume, CTA symbols
9-12 NYSE BQT Consolidated Volume, UTP symbols

EXCHANGE MARKET ID

NYSE Group 0
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