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1.
INTRODUCTION

This specification defines the content of the message format requirements
 for vendors receiving data from the Feed Information Center (FIC) of the Athens Stock Exchange. The Feed Information Center concentrates market information from the different ASE Trading Systems and broadcasts it in the format described in this document.

Summary and execution messages are transmitted in these formats to all participating vendors. In addition, there are control and text messages transmitted. 

The character set used is the ISO-8859-7 (ELOT 928) Greek character set. 

The messages are one way broadcasts from the ASE only and are not blocked. Each character of data will consist of eight data bits, no parity, with one (1) stop bit.
For further description of the data fields, questions should be addressed to the Information Dissemination Department of Athens Stock Exchange (++30-1- 33 10 185 Mr. Ioannis Papadomarkakis /tel. ++30-1-33 14 366 Miss  Mathilde Konstantopoulou ) 
2.
MESSAGE PACKETS

Each message will consist of a Message Header, immediately followed by the Message Text. The Message Header and Message Text will include data fields as described in the following paragraphs. A single Longitudinal Redundancy Check (LRC) checksum character is used as the final character in each message.

	Message Format
	Sizes

	SOH (ASCII #1)
	1

	Message Header
	1

9

	Message Text
	Variable

	ETX (ASCII #3)
	1

	LRC
	1


The message text will normally be assembled and transmitted in a fixed field format determined by the particular message Category and Type.

Messages can be retransmitted upon request by specifying the first and last sequence numbers to be sent. Line verification control messages (Category: Control, Type: Line Verification) are excluded from retransmission.

The LRC (Longitudinal Redundancy Check) checksum character is found by a sequential exclusive OR of all bytes in the message after the SOH character up to and including the ETX character.

2.1
Message Header

The Message Header will conform in all cases to the following specification:

	Field
	Size
	Type

	Vendor Identifier
	2
	characters

	Message Category
	1
	character

	Message Type
	1
	character

	Message Sequence Number
	7
	numeric characters

	Message Time Stamp
	8
	numeric characters

	Total Size:
	19
	characters


Table 1: Message header fixed field format
2.1.1
Vendor Identification Field

For transmitted messages that are intended for all of the vendors, this field will contain “AV”. For vendors in the process of testing, “TV” will be used in this field. For retransmitted messages that are intended for one vendor only, this field will contain the code that has been assigned to the vendor by the ASE.

2.1.2
Message Category

The message category field is a one character field which identifies the message category of the message transmitted. The values used are:
	Message Category
	Code

	Control Message
	K

	Last Sale Message
	A

	Quote Message
	B

	Index Message
	C

	Statistics Message
	D

	Baseline Message
	E

	Index Baseline Message
	F

	Summary Message
	G

	OTC Sale Message
	H

	Canceled Sale Message
	I

	Modifications Message
	J

	Pre-Open/Closing Price Message
	L


2.1.3
Message Type

The Message Type field contains additional information as defined for each Message Category. Normally, the Message Type identifies the market that the message concerns.
2.1.4
Message Sequence Number Field

The message sequence number field is a seven (7) bytes width number where the Sequence Number is entered. For each message transmitted the sequence number is incremented by one. The first message has a Sequence Number of zero (0). The field will be right justified and zero filled as required. Re-transmissions contain original sequence numbers.
Line verification control messages do not increment the sequence number.

2.1.5
Message Time Stamp

The message time stamp will contain the time the message is transmitted from the ASE FIC. It will be eight numeric characters in the form HHMMSSCC indicating local time (CC is for hundredths of second). 

2.2
Message Text Formats

Each of the message categories has a different length and record format as described below.

The configuration and data content of fixed fields comprising the various Message Text formats will be determined by the particular Message Category and Message Type as specified in the following paragraphs.

2.2.1
Category K - Control Message Formats

A control message will have the same format as all other messages with a header and a text field.
The Message Category field of a Control Message packet is “K”.
The control message function is designated by the Message Type character contained in the message header.

2.2.1.1
Type “A” Start of Day control message

The Type “A” Start of Day control message is transmitted to Vendors at the start of the day to signal the start of processing of messages by the ASE FIC.

A Type “A” Start of Day control message will be transmitted three times in a row to the Vendors by the ASE FIC.

The Type “A” control message will consist of the Standard message header with a sequence number set to 0. The Message Text part of the packet is zero length.
2.2.1.2
Type “B” Market Open control message

The Type “B” Market Open control message is transmitted to Vendors to signal that a specific market opening at the Athens Stock Exchange is imminent.

The Type “B” control message will consist of the Standard message header immediately followed by message text. The message text will consist of: 

	Message Text
	Size
	Type

	Market Code
	1
	character

	Security Type
	1
	character

	Market Greek Description
	30
	characters

	Market English Description
	30
	characters

	Total Size:
	62
	characters


The Market Code is one alphanumeric field which characterizes the specific market uniquely. More than one Markets trading the same financial instrument may exist.

The Security Type which is one alpha character indicating the financial instrument traded in the specific market (‘S’: Equities, ‘B’: Bonds)

A description of the Market in Greek.
A description of the Market in English 

Current Market Code field values are:

	Market Code 
	Market

	0
	Main Stock Market

	1
	Parallel Stock Market

	2
	Main Bond Market

	3
	Block Bond Market

	4
	New Stock Market  (NEXA)


2.2.1.3
Type “C” Set Sequence Number Control Message

On occasion, the message sequence number may need to be updated. The Type “C” Set Sequence Number control message will be sent by the ASE FIC to all Vendors to indicate that the message sequence number is to be reset to a particular number specified in the Message Sequence Number field in the message header. The new sequence number will always be greater than any previously sent on the given day. The subsequent message will have a sequence number one greater than this control message. The Message Text part of the packet is zero length.
2.2.1.4
Type “D” Trading Halt/Resume Message

The Type “D” Trading Halt/Resume Message will be sent when there is a halt in trading for any or all securities in a specific market. If the entire market has been halted, the symbol field will be left blank, otherwise the symbol field will contain the name of the security that has been halted. If all Athens Stock Exchange Markets have been halted both Market Code and ASE Symbol Fields are left blank.
	Message Text
	Size
	Type

	Halted
	1
	numeric character. ‘0’ denotes resumed, ‘1’ denotes halted

	Market Code
	1
	numeric character

	ASE Symbol
	9
	alpha characters

	Total Size:
	11
	characters


2.2.1.5
Type “F” Administrative message

When free format messages are to be sent to all the Vendors, the Type “F” Administrative message will be sent. This will consist of the message header and a maximum of 400 characters for disseminating any information that may be of value to the investors. The message will be written in Greek.

	Message Text
	Size
	Type

	Free Text
	1-400 
	alpha characters

	Total Size:
	1-400
	characters


2.2.1.6
Type “G” Market Close control message

The Type “G” Market Close control message is transmitted to Vendors at the close of a specific market at the Athens Stock Exchange.

The Type G control message will consist of the Standard message header immediately followed by message text:

	Message Text
	Size
	Type

	Market Code
	1
	character

	Total Size:
	1
	characters


2.2.1.7
Type “H” End of Day control message 

The Type “H” End of Day control message is transmitted to Vendors after the end of message processing to signal the stop of processing of messages by the ASE FIC.

A Type “H” End of Day control message will be transmitted three times in a row to all Vendors by the ASE FIC. No other messages will follow.

The Type “H” control message will consist of the Standard message header.

2.2.1.8
Type “T” Line verification control message

The Type “T” Line verification control message is transmitted every minute after the start of day message to indicate the transmission of data by the ASE FIC is continuing uninterrupted up until the end of day message. This message does not increment the sequence number in the message header. The sequence number will equal that of the last message.

The Type “T” control message will consist of the Standard message header.

2.2.2
Category A - Last Sale Format

The exact format of the Category A - Last Sale Format message is determined by the Message Type field in the Message Header value denoting the security type traded.
The Message Type field contains the Market Code (see paragraph: 2.2.1.2) of the market that the Last Sale refers.
All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. Volume field contains the volume of the last trade only.

In the case of  stock trades data will be entered in the fixed fields in accordance with the following specification:
	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Last Sale Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Volume
	8
	numeric characters

	Total Volume
	9
	numeric characters

	Total Size:
	33
	characters


In the case of bond trades data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Last Sale Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow. 

	Volume
	15
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow. 

	Total Volume
	15
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow. 

	IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow. 

	Total Size:
	53
	characters


2.2.3
Category B - Quote Format

The exact format of the Category B - Quote Format message is determined by the Message Type field value denoting the security type traded.
The Message Type field contains the Market Code (see paragraph 2.2.1.2) of the market that the Quote message refers.

This message is sent whenever one of the top three (3) bid/ask prices or bid/ask volumes for a particular stock changes.
All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. New quotes will be sent when the bid price and/or the ask price changes. New quotes will be sent even when one side is zero.

In the case of stock quotes data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9 
	Alpha characters

	Bid Price
	7 
	 Numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Bid Size
	8 
	Numeric characters

	Ask Price
	7 
	Numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Ask Size
	8 
	Numeric characters

	Bid Price Level_2
	7 
	 Numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Bid Size Level_2
	8 
	Numeric characters

	Ask Price Level_2
	7 
	Numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Ask Size Level_2
	8 
	Numeric characters

	Bid Price Level_3
	7 
	 Numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Bid Size Level_3
	8 
	Numeric characters

	Ask Price Level_3
	7 
	Numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Ask Size Level_3
	8 
	Numeric characters

	Total Size:
	99
	Characters


In the case of bond quotes data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Bid Price
	7
	Numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Bid Size
	15
	Numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow

	Bid IRR
	7
	Numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Ask Price
	7
	Numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Ask Size
	15
	Numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow

	Ask IRR
	7
	Numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Total Size:
	67
	Characters


2.2.4
Category C - Index Format

All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required.

Data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Last Index Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, two decimal digits follow 

	Total Size:
	16
	characters


2.2.5
Category D - Statistics Format

The exact format of the Category D - Statistics Format message is determined by the message Type field value indicating the security type traded.
The Message Type field contains the Market Code (see paragraph 2.2.1.2) of the market that the statistics message refers.
All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. 

In the case of stocks and indexes the Category D - Statistics message format is as follows: 

	Message Text
	Size
	Type

	ASE* Symbol
	9
	alpha characters

	Current Week High Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Week High Price Date
	8
	DDMMYYY

	Current Week Low Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Week Low Price Date
	8
	DDMMYYY

	Current Week Volume
	12
	numeric characters

	Current Month High Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Month High Price Date
	8
	DDMMYYY

	Current Month Low Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Month Low Price Date
	8
	DDMMYYY

	Current Month Volume
	12
	numeric characters

	Current Year High Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Year High Price Date
	8
	DDMMYYY

	Current Year Low Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Year Low Price Date
	8
	DDMMYYY

	Current Year Volume
	12
	numeric characters

	Total Size:
	135
	characters


· If the ASE symbol is an index, all price fields will contain the decimal portion in the last two digits.

In the case of bonds the Category D - Statistics message format is as follows:

	Message Text
	Size
	Type

	ASE symbol
	9
	alpha characters

	Current Week High IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Week High IRR Date
	8
	DDMMYYYY

	Current Week Low IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Week Low IRR Date
	8
	DDMMYYYY

	Current Week Volume
	15
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow

	Current Month High IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Month High IRR Date
	8
	DDMMYYYY

	Current Month Low IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Month Low IRR Date
	8
	DDMMYYYY

	Current Month Volume
	15
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow

	Current Year High IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Year High IRR Date
	8
	DDMMYYYY

	Current Year Low IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Year Low IRR Date
	8
	DDMMYYYY

	Current Year Volume
	17
	numeric characters, the first 15 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow

	Total Size:
	146
	characters


2.2.6
Category E - Baseline Format

The exact format of the Category E - Baseline Format message will be determined by the Message Type field value indicating the security type traded.

The Message Type field contains the Market Code (see paragraph 2.2.1.2) of the market that the Baseline message refers.
All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. 

In the case of stocks the baseline format is as follows:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	English Symbol
	9
	alpha characters

	Company Name
	30
	alpha characters

	English Company Name
	30
	alpha characters

	Category Name
	20
	alpha characters

	English Category Name
	20
	alpha characters

	Index Membership 1
	5
	alpha characters. The ASE Symbol of the index in which it participates. Blank if none.

	Index Membership 2
	5
	alpha characters. As above.

	Index Membership 3
	5
	alpha characters. As above.

	Composite Index Participation
	1
	character. ‘0’ denotes no participation, ‘1’ denotes participation.

	Markets Participation Indicators **
	10
	characters (1’s denote participation, 0’s denote non-participation.)

	ISIN Code
	12
	alpha characters

	Reference ASE Symbol
	9
	alpha characters referencing the stock in case of a right

	Dividend 
	9
	numeric characters, 7 whole drachma digits and two decimal places

	Issue Date
	8
	DDMMYYYY

	Removal Date
	8
	DDMMYYYY

	Pre-dividend
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Nominal Value
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Shares Issued
	10
	numeric characters

	Shares Authorized 
	10
	numeric characters

	Country Code
	3
	alpha characters

	Currency Code
	3
	alpha characters

	High % Limit
	2
	numeric characters

	Low % Limit
	2
	numeric characters

	Maximum Trading %
	3
	numeric characters

	Trading Unit
	3
	numeric characters

	Coupon Number
	2
	numeric characters

	Last Coupon Date
	8
	numeric characters, DDMMYYYY

	Introduction Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Adjusted Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Total Size:
	264
	characters


In the case of bonds the baseline format is as follows:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters, first reserved blank

	English Symbol
	9
	alpha characters

	Full Name
	30
	alpha characters

	English Full Name
	30
	alpha characters

	Short Name
	8
	alpha characters

	English Short Name
	8
	alpha characters

	Asset Group Description
	20
	alpha characters

	English Asset Group Description
	20
	alpha characters

	Markets Participation Indicators**
	10
	characters (1’s denote participation, 0’s denote non-participation)

	ISIN Code
	12
	alpha characters

	Issuer
	30
	alpha characters

	Issue Date
	8
	DDMMYYYY

	Maturity Date
	8
	DDMMYYYY

	Max Nominal Value
	10
	numeric characters (8 is a whole number , right justified, zero filled,2 decimal digits follow)

	Payment Type
	1
	numeric character.

	Nominal Trading Unit
	10
	numeric characters (8 is a whole number , right justified, zero filled,2 decimal digits follow)

	Country Code
	3
	alpha characters

	Currency Code
	3
	alpha characters

	Issue Date in ASE
	8
	characters DDMMYYYY

	Number of Securities
	9
	numeric characters

	Tax Rate
	5
	numeric characters (3 is a whole number , right justified, zero filled,2 decimal digits follow)

	Coupon Type
	1
	character

	Index
	1
	characters

	Index Spread
	5
	numeric characters (3 is a whole number , right justified, zero filled,2 decimal digits follow)

	Current Coupon Rate
	5
	numeric characters (3 is a whole number , right justified, zero filled,2 decimal digits follow)

	Initial Coupon Rate
	5
	numeric characters (3 is a whole number , right justified, zero filled,2 decimal digits follow)

	Periodicity
	1
	characters

	Gross Coupon Amount
	10
	numeric characters (8 is a whole number , right justified, zero filled,2 decimal digits follow)

	Net Coupon Amount
	10
	numeric characters (8 a whole number right justified, zero filled,2 decimal digits follow)

	Current Coupon Ex-Date
	8
	characters (DDMMYYYY)

	Current Coupon Payment Date
	8
	characters (DDMMYYYY)

	Current Coupon Beginning Date
	8
	characters (DDMMYYYY)

	Issued Amount
	13
	numeric characters

	Coupon No.
	3
	numeric characters

	Days’ Basis
	1
	numeric characters

	Total Size:
	330
	characters


Appendix B contains a description of the above bonds baseline fields

**  The “markets participation indicator” string consists of a series of zeros and ones indicating the market in which the equity participates. Each position in the string refers to a valid market. E.g. if the first position of the string is one then the equity participates in the Main Stock Market, if the third position is one then the equity participates in the Main Bond Market etc. (see also paragraph 2.2.1.2). As there are currently five markets the remaining five bytes of the string will be left blank.

The Country Code and Currency Code fields above are filled using the tree letter representation from the ISO 3166 and ISO 4217 standards respectively.

2.2.7
Category F - Index Baseline Format

All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required.

Data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters, first six reserved blank

	English Symbol
	9
	alpha characters, first six reserved blank

	Name
	30
	alpha characters

	English Name
	30
	alpha characters

	Total Size:
	78
	characters


2.2.8
Category G - Summary Format

The exact format of the Category G - Summary Format message will be determined by the Message Type field value indicating the security type traded.

The Message Type field contains the Market Code (see paragraph 2.2.1.2) of the market that the summary message refers.
All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. In the case of stocks and indexes the summary format is as follows:

	Message Text
	Size
	Type

	ASE* Symbol
	9
	alpha characters

	Opening Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	High
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Low
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Last
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Closing Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Previous Closing Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Total Volume
	9
	numeric characters

	Total Size:
	60
	characters


In the case of bonds the summary format is as follows:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	High Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	High IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Low Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Low IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Last Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Last IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Closing Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Closing IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Previous Closing Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Previous Closing IRR
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow

	Total Volume
	15
	numeric characters

	Total Size:
	94
	characters


2.2.9
Category H - OTC  Sale Format

This message will be send when a Big Package transaction or a bilateral trade occurs, The exact format of the Category H - OTC (Over The Counter) Sale Format message will be determined by the Message Type field value denoting the security type traded.
The Message Type field contains the Market Code (see paragraph 2.2.1.2) of the market that the OTC message refers.
All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. Volume field contains the volume of the last trade only.

In the case of  stock trades data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9 
	alpha characters

	Last Sale Price
	7 
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Volume
	8
	numeric characters

	Total Volume
	9 
	numeric characters

	Total Size:
	33
	characters


In the case of bond trades data will be entered in the fixed fields in accordance with the following specifications:
	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Last Sale Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow. 

	Volume
	15 
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow. 

	Total volume
	15
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow. 

	IRR
	7 
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow. 

	Total Size:
	53
	characters


2.2.10
 Category I - Canceled Sale Format

The exact format of the Category I - Canceled Sale Format message will be determined by the Message Type field value denoting the security type traded. 
The Message Type field contains the Market Code (see paragraph 2.2.1.2) of the market that the canceled sale message refers.
All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. Volume field contains the volume of the canceled trade only.

In the case of stock trades data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Last Sale Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Volume
	8
	numeric characters

	Total Volume
	9
	numeric characters

	Total Size:
	33
	characters


In the case of bonds trades data will be entered in the fixed fields in accordance with the following specifications:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Canceled Sale Price
	7
	numeric characters, the first 3 digits is a whole number, right justified, zero filled as required, 4 decimal digits follow. 

	Volume
	15 
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow. 

	Total Volume
	15 
	numeric characters, the first 13 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow. 

	Total Size:
	46
	characters


2.2.11
 Category J - Securities Modifications Message Formats

The Category J message denotes Modifications over the securities (symbols, prices etc.) via the methods of dividend payments, splits.

The Message Category field of the message packet is “J”.
The actual method by which Modifications are made on securities is designated by the Message Type character contained in the message header.

2.2.11.1
Type “A” Dividend Payment

The Type “A” message will consist of the Standard message header immediately followed by message text. The message text will consist of: 

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha character

	Date
	8
	DDMMYYYY

	Coupon No
	2
	numeric right justified

	Dividend
	9
	numeric characters, the first 7 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow. 

	Dividend Type
	1
	character. ‘0’ denotes pre-dividend, ‘1’ denotes dividend.

	Adjusted Price
	7
	numeric right justified, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Total Size:
	36
	characters


2.2.11.2
Type “B” SPLIT message

The Type “B” message will consist of the Standard message header immediately followed by message text. The message text will consist of: 

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha character

	Date
	8
	DDMMYYYY

	Split Type
	1
	character. ‘0’ denotes normal split, ‘1’ denotes reverse split.

	Initial Shares No
	10
	numeric right justified

	Final Shares No
	10
	numeric right justified

	Initial Nominal Value
	7
	numeric right justified, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Final Nominal Value
	7
	numeric right justified, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Adjusted Share Price
	7
	numeric right justified, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Total Size:
	59
	characters


2.2.11.3
Type “C” Share Capital Increase message

The Type “C” Share Capital Increase message will consist of the Standard message header immediately followed by message text. The message text will consist of: 

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha character

	Date
	8
	DDMMYYYY

	Term for New Shares
	2
	numeric right justified (refers to ASE Symbol)

	Term for Old Shares
	2
	numeric right justified

	ASE Symbol of Old Shares
	9
	alpha characters (the symbol of the above no of old shares)

	Cost Per Share
	9
	numeric characters, the first 7 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Coupon No
	3
	numeric right justified

	Total Size:
	42
	characters


The fields Coupon No, indicates the coupon that is used for the specific corporate action

2.2.11.4
Type “D” Name Modification message

The Type “D” Name Modification message will consist of the Standard message header immediately followed by message text. The message text will consist of: 

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha character

	Shares Number
	10
	numeric

	New ASE Symbol/ Greek
	9
	alpha character

	New ASE Symbol/ English
	9
	alpha character

	New Shares Number
	10
	numeric

	Company Name
	30
	character

	English Company Name
	30
	characters

	Index Member 1
	5
	alpha characters

	Index Member 2
	5
	alpha characters

	Index Member 3
	5
	alpha characters

	Category Name
	20
	alpha characters

	English Category Name
	20
	alpha characters

	Date
	8
	DDMMYYYY

	Total Size:
	170
	characters


2.2.11.5
Type “E” Security Trade Suspension message

The Type “E” Security Trade Suspension message will consist of the Standard message header immediately followed by message text. 

The Message Type field in the message header contains the Market Code (see paragraph 2.2.1.2) of the market that the suspension refers.
The message text will consist of:

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha character

	Suspension Date
	8
	DDMMYYYY

	Resume Date
	8
	DDMMYYYY (zeroes if none)

	Total Size:
	25
	characters


2.2.11.6
Type “F” Security Support Trade message
The Type “F” Security Support Trade message will consist of the Standard message header immediately followed by message text. The message text will consist of: 

	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha character

	Support Date
	8
	DDMMYYYY

	Support Time
	4
	HHMM 

	Support Size
	8
	numeric characters

	Support Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Total Size:
	36
	characters


2.2.11.7
Type “G” Title Replacement message
The Type “G” Title replacement message will consist of the Standard message header immediately followed by message text. The message text will consist of: 

	Message Text
	Size
	Type

	ASE Symbol
	9
	character

	Date
	8
	DDMMYYYY

	Replacement Type
	1
	character. ‘0’ denotes New Titles, ‘1’ denotes Depository Titles, ‘2’ denotes Dematerialized.

	Total Size:
	18
	characters


The replacement type flag is used to distinguish the New titles replacement from the Depository Title replacement

2.2.12
  Category L – Pre-Open/Closing Price Format

This Message applies only to stocks. For each stock one message of this type will be sent after the pre-open auction of the stock, and one message after the closing of the stock. 

The Message Type field contains the Market Code (see paragraph: 2.2.1.2) of the market that the Pre-Open/Closing price refers. All alpha characters will be left justified and space filled as required. All numeric characters will be right justified and zero filled as required. 

The format of the message text is described in the following table:
	Message Text
	Size
	Type

	ASE Symbol
	9
	alpha characters

	Pre-Open/Closing Price Flag
	1
	alpha character. ‘0’ denotes that this message refers to Pre-Open Auction price, ‘1’ denotes that this message refers to closing price.

	Price
	7
	numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.

	Total Size:
	17
	characters


If the Pre-Open/Closing Price Flag is 0, the Price field contains the price defined during the pre-open auction. If the Pre-Open/Closing Price Flag is 1 the Price field contains the closing price of the stock.

If during the pre-open, no trade occurs for a certain stock, the pre-open auction price will be set to zero.

In case that for some reason the closing price of a certain stock is recalculated, a new message will be sent containing the new closing price.


APPENDICES

3.
Appendix A: Transmission Schedule

Start of Day Control Message


Line Verification Control Message


Modification Messages

Index Baseline Format Messages

Baseline Format Messages

Statistics Format Messages

Market Open Control Message


Pre-Open/Closing Price Message

Last Sale Messages

Quote Messages

Index Messages

OTC Sale Message

Canceled Sale

Control Messages (except Start/End Day, Open/Close Market)


Pre-Open/Closing Price Message

Market Close Control Message

Summary Messages

End of Day Control Message

4.
Appendix B: Bonds Baseline Fields Description
	Field
	Description

	ASE Symbol
	A concatenation of the Asset Type and the  Trading Code.

Asset Type:  Denotes the type of the bond e.g. ΕΓ (Treasury Bill).

Trading Code:  Contains the code by which the user trades the security; information about bond maturity date, issue sequence number, material or dematerialized, body or stripped coupon is packed in its characters.

The first character is reserved blank.

	English Symbol
	The English translation of the above

	Full Name
	Security Description in full

	English Full Name
	The Security Full Description in English.

	Short Name
	Security Description in short.

	English Short Name
	The Short Name description in English.

	Asset Group Description
	Describes the Asset Type in full detail.

	English Asset Group
	The Asset Type in English.

	Market Particip. Indicators
	Indicated if the bond is traded in one or both of the bond markets.

	ISIN Code
	Contains the ISIN Code of the security.

	Issuer
	Contains Security issuer’s name.

	Issue Date
	The date the security was issued.

	Maturity Date
	The maturity date of the security.

	Max Nominal Value
	The maximum denomination (face value) of the security. The minimum nominal value is depicted by the “Nominal Trading Unit” field.

	Payment Type
	The way the specific security pays the holder. Current values:

‘0’: Discounted
‘1’ : Zero Coupon

‘2’ : Nominal.

	Nominal Trading Unit
	The trading unit for the specific security (lowest denomination)

	Country Code
	Indicates the country where the security was issued.

	Currency Code
	Indicates the currency in which the security is traded.

	Issue Date in ASE
	Denotes the date the electronic trading for the security started

	Number of Securities
	The number of securities issued

	Tax Rate
	The percentage for the specific security taxation.

	Coupon Type
	The type of the coupon, either fixed interest rate noted as ‘0’ or floating interest rate noted as ‘1’.

	Index
	In the case of floating interest rate security, the index to which the interest rate is related is indicated. Values:

‘0’: One Year Treasury Bills

‘1’ : Athibor

‘2’ : Libor

	Index Spread
	In the case of floating interest rate security, contains the spread percentage of the interest rate to the index it is related to.

	Current Coupon Rate
	Current interest rate

	Initial Coupon Rate
	Initial interest rate.

	Periodicity
	The frequency in which the security pays interest. Values:

‘0’ : Every month

‘1’ :  Every two months

‘2’ :  Every tree months

‘3’ :  Every four months

‘4’ : Every six months

‘5’ : Every nine months

‘6’ : Every year

	Gross Coupon Amount
	The gross amount in the issue currency (before tax deduction) paid by the coupon.

	Net Coupon Amount
	The net amount in the issue currency (after tax deduction) paid by the coupon.

	Current Coupon Ex-Date
	Expiration date of the current coupon.

	Current Coupon Payment Date
	Payment date of the current coupon.

	Current Coupon Beginning Date:
	Beginning date of the current  coupon.

	Issued Amount:
	The amount of the issue that is entered in the A.S.E electronic trading system

	Coupon No.
	Sequence number of the current coupon.

	Days’ Basis
	The number of days as a basis for the IRR and the accrued interest calculations. Values:

‘0’ : 30/360

‘1’ : 30/365

‘2’ : Actual/360

‘3’ : Actual/365

‘4’ : Actual/Actual


Note:
Nominal type bonds are priced in percentage and Discounted/Zero Coupon type bonds are priced in yield.
5.
Appendix C: Version Updates
· Version 1.1 (20-DEC-96)

· Modification: At Bond Quote message modification of the Ask Price field from 11 to 7 bytes (paragraph 2.2.3
Category B - Quote Format page 10).

· Modification: At Bond Canceled Sale message modification of  the Canceled Sale Price field from 11 to 7 bytes (paragraph 2.2.10
 Category I - Canceled Sale Format page 20).

· Addition: Description of the “Coupon Type” of Bond Baseline message (paragraph 4.
Appendix B: Bonds Baseline Fields Description page 29).

· Addition: Description of the “Payment Type” of Bond Baseline message (paragraph 4.
Appendix B: Bonds Baseline Fields Description page 29).

· Addition: Country and Currency Code standards (paragraph 2.2.6
Category E - Baseline Format page 14).
· Addition: Added Note on Bonds Baseline Field Description (paragraph 4.
Appendix B: Bonds Baseline Fields Description page 29).
· Deletion: Delete Exchange Identifier field from Message Header (paragraph 2.1
Message Header page 4).
· Version 1.2 (17/02/1997)

· Addition: Definition of  Type “F” Administrative message language (paragraph 2.2.1.5
Type “F” Administrative message page 8).

· Addition: Add the dates when high and low prices occurred to statistics format. (paragraph 2.2.5
Category D - Statistics Format page 12).

· Modification: Change the volume fields width of the Category “D” statistics format for stocks (paragraph 2.2.5
Category D - Statistics Format page 12).

· Addition: Add ISIN code to Stocks Baseline (paragraph 2.2.6
Category E - Baseline Format page 14).

· Modification: Modify “Day’s Basis” field width of the Bonds Baseline (paragraph 2.2.6
Category E - Baseline Format page 14)

· Addition: Add English Company and Category Name to stocks Baseline (paragraph 2.2.6
Category E - Baseline Format page 14).

· Addition: Add English Full Name, Short Name and Asset Group to bonds Baseline (paragraph 2.2.6
Category E - Baseline Format page 14).

· Modification: Modify “Payment Type” field width in Bonds Baseline format. Create Lookup Table (paragraph 2.2.6
Category E - Baseline Format page 14).

· Modification: Change Last Sale Price field width for bonds to Category H - OTC Sale Format (paragraph 2.2.9
Category H - OTC  Sale Format page 14).

· Addition: Add English Name to Index Baseline (paragraph 2.2.7
Category F - Index Baseline Format page 17).

· Addition: Add fields for prices to Category G - Bonds Summary Format (paragraph 2.2.8
Category G - Summary Format page 17).

· Modification: Modify “Initial Shares No” and “Final Shares No” field width of  the Type “B” SPLIT message (paragraph 2.2.11.2
Type “B” SPLIT message page 22).

· Addition: Add English Company and Category Name to Type “D” Name Modification Message (paragraph 2.2.11.4
Type “D” Name Modification message page 23).

· Addition: Add clarification about the message type field in Type “E” Security Trade Suspension Message (paragraph 2.2.11.5
Type “E” Security Trade Suspension message page 24).

· Addition: Description of the “Index” field of Bond Baseline message (paragraph 4.
Appendix B: Bonds Baseline Fields Description page 29).

· Addition: Description of the “Periodicity” field of Bond Baseline message (paragraph 4.
Appendix B: Bonds Baseline Fields Description page 29).

· Addition: Description of the “Days’ Basis” field of Bond Baseline message (paragraph 4.
Appendix B: Bonds Baseline Fields Description page 29).

· Modification: Transmission Schedule. The modification messages can be transmitted at any time (paragraph 3.
Appendix A: Transmission Schedule page 28).

· Version 1.3 (21/9/2000)

·  Modification: The format of all the fields concerning prices have been changed to: "numeric characters, the first 5 digits is a whole number, right justified, zero filled as required, 2 decimal digits follow.", in order to support trading in EURO. The total length of each field remains the same but the last two digits are  the decimal part.

·  Addition: New Message Category L for Pre-Open Auction and Closing Price. (paragraph: 2.2.12
  Category L – Pre-Open/Closing Price Format).

·  Addition: Pre-Open/Closing Price Messages were added in the Transmission Schedule (paragraph 3.
Appendix A: Transmission Schedule).

· Version 1.3.1 (10/8/2001)

· Modification: Extension of the Category B - Quote Format Message to include for every stock the top –3 Bid/Ask prices and volumes in the system Order Book (paragraph 2.2.3
Category B - Quote Format).

· Addition: The valid value for the Market Code field for the New Stock Market (NEXA). (paragraph: 2.2.1.2
Type “B” Market Open control message).

· Modification: Modify the number of the currently active markets in the ASE in the “Markets Participation Indicators” field in the Baseline format (paragraph: 2.2.6
Category E - Baseline Format).

� This document was based on the relevant FEMCON XTS Market Data Feed Specification document. Message naming and encoding was preserved where possible.
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