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"INTRA Multicast" characteristics for added value messages with Capitalization rules, are
as follows:

e Dollar Buy/Sell
e Short sales balances per instrument
e Multiple of Capital Market

e Capitalization Rules
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Multicast: r Message

r: Dollar Buy/Sell

Data Type

‘ Offset

Size

Notes

Message type 0 1 "r" Dollar Buy/Sell

Posture Date 1 8 Timestamp(2) Posture Date

Currency 9 5 ALPHA Currency

Side 14 1 ALPHA Side

Buy 15 8 Precio(8) Buy

Sell 23 8 Precio(8) Sell

Last Deal 31 8 Precio(8) Last Deal
Total: | 39
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Multicast: s Message

s: Short sales balances per instrument

Data Type

Offset

Size

Value

Notes

Short sales balances per

Message type 0 1 ) instrument
Instrument Number 1 4 Int32 Il#gique code during instruments
Date 5 8 Timestamp(1) Information Date
Previous Balance 13 8 Int64 Previous Balance
Amount Traded 21 8 Int64 Amount Traded
Buybacks 29 8 Int64 Buybacks
Current Balance 37 8 Int64 Current Balance
Total: | 45
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t: Capital Market Multiples

Data Type

‘Offset Size Value

Notes

Message type 0 1 "t Capital Market Multiples
Unique code during instruments life

nsrumentia |14 e | el fo s tpe of value, i s cass
it is 2,147,483,647)

Multiple Type 5 1 ALPHA ::]E;:khgtjgi)?fegzor?arket by transmitter, "S"=Multiple of

Registry Number | 6 1 ALPHA Registries sent number

Sector 7 1 Int8 Sector

Subsector 8 1 Int8 Subsector

Business Line 9 1 Int8 Business Line

Sub-Line 10 1 Int8 Sub-Line

I\P/I/lljzllt_iEIZA 11 8 Precio(8) | P/FLEPA Multiple

P/FEPA Multiple | 19 8 Precio(8) | P/FEPA Multiple

VE-L.JA”DA 27 8 Precio(8) | VE-UAIIDA Multiple

Multiple

PU 35 8 Precio(8) | PU

P VL 43 8 Precio(8) | P VL

F1_P_UNOC 51 8 Precio(8) | F1_P_UNOC

F2_P_UNOC 59 8 Precio(8) | F2_P_UNOC

F1_P_UE 67 8 Precio(8) | F1_P_UE




F2_P_UE 75 8 Precio(8) | F2_P_UE
F1_VE_UAIIDA | 83 8 Precio(8) | F1_VE_UAIIDA
F2_VE_UAIIDA | 91 8 Precio(8) | F2_VE_UAIIDA
F1_P_U 99 8 Precio(8) | F1_P_U

F2 P U 107 8 Precio(8) | F2_P_U
F1_P_VL 115 8 Precio(8) | F1_P_VL
F2_P_VL 123 8 Precio(8) | F2_P_VL

Total: | 131
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z: Capitalization Rules

Data Type Offset Size Value
Message type 0 1 "z" Capitalization Rules
Instrument number | 1 4 Int32 Unique code during instruments life
Date indicators 5 8 Timestamp(1) | Date indicators
Bursatility Indices 13 4 Price(4) Bursatility Indices
Bprsatlllty Indices 17 1 ALPHA 'I:?»lirsatlllty Ipdlces Sign: " " - Positive,
Sign _" - Negative
Beta Coefficient 18 8 Precio(8) Beta Coefficient
Bgta Coefficient 26 1 ALPHA 'Il3e"ta Coeff|.0|ent Sign: " " - Positive,
Sign " - Negative
Correllaltlon 27 8 Precio(8) Correlation Coefficient
Coefficient
Correlation Correlation Coefficient Sign: " " -
Coefficient Sign 35 1 ALPHA Positive, "_" - Negative
Delta Difference 36 4 Price(4) Delta Difference
Total: | 40
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S: System Events

The system of events message is used to inform that an event has occurred, which needs to
be of public domain.

Data type ‘ Offset Size Value Notes

Message type | O 1 "S" System event

'n"usr:g:rem 1 4 Int32 Always zero

Event code 5 1 ALPHA See System Event Codes Catalog on the Connections

and Appendix document

See Markets Catalog (only used when there is an
Market 6 1 ALPHA official recess) on the Connections and Appendix
document

Recess’s official sending time. Only used when official

Sending time 7 8 Timestamp(2) recess has occurred
Ending time 15 8 Timestamp(2) Recess official enc.ilng time. Only used when an official
recess or automatic recess occurred.
Total: | 23
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