
 
 

  

 

 

 

 

 

 

 



 
 

  

 

 



 
 

  

 



 
 

  

 



 
 

  

 



 
 

  

 



 
 

  

 



 
 

  

 



 
 

  

 

   MessageType FieldList 

1  Nominal Value  Nominal Value,Currency,Reference ID Issue Level,Reference 
PILC,Delete Marker,No Par Value,Corporate Action ID,Nominal 
Value Date,Nominal Value Scaling Factor 

2  Short Sale 
Short Price,Short Volume,Short Traded Volume,Short 
Turnover,Short Weighting,Short Limit,Loan Ask Volume,Loan Ask 
Amount Trading Price,Percentage Short Volume vs Traded 
Volume,Percentage Short Price vs Traded Price,Qualifiers 

3   Indices and Market Statistics Exchange Identification,Description,Currency Code,Trading 
Status,Ticker Symbol,Issue Long Name,ISIN Code,Asset 
Category,CFI Code,Place of Listing,Primary Reference Market 
Quote,Market Segment Name,Market MIC,CESR EEA 
Regulated,Reuters Classification Scheme 

4  Issue Level Share Types Shares Change Date,Thousands of Shares,Shares Amount Scaling 
Factor,Shares Amount Event ID,PILC,Delete Marker,Shares 
Amount,Default Share Type,Corporate Action ID 

5  Earning Ann. Date,EPS Currency,EPS Amount,EPS Scaling Factor,EPS 
General Marker,EPS Gross Marker,EPS Period End Date,EPS 
Period Length,EPS Period Units,EPS ID,EPS PILC,Delete 
Marker,EPS Calculation Basis,EPS Basis Number of 
Shares,Accounting Standard 

6  Dividend Announcement Date,Period End Date,Ex Dividend 
Date,Registered Payment Date,Div Payment 
Date,Currency,Dividend Amount,Type 
Marker,Feature,Frequency,Tax Rate,Tax Marker,Special Tax 
Rules,Period Length,Period Units,Indicated Annual 
Amount,Qualified Income Eligibility,Qualified Income 
Percentage,Foreign Investor Tax Rate,Franking 
Percentage,Description,Dividend Market Level ID,Delete 
Marker,Mandatory Voluntary Indicator,Payment 
Status,Reinvestment Plan Available,Reinvestment Plan 
Deadline,Reinvestment Price,Source of Fund,Payment 
Type,Corporate Action ID 



 
 

  

 

7  CapitalChange 
Deal Date,Expiration Date,Ex Date,Announcement Date,Market 
Level ID,Event Type,Terms New Shares,Terms Old 
Shares,Nominal Value of New Shares,Nominal Value New Scaling 
Factor,Nominal Value New Shares Currency,Nominal Value Old 
Shares,Nominal Value Old Scaling Factor,Nominal Value Old 
Shares Currency,Offer Price,Offer Price Scaling Factor,Offer Price 
Currency,New Security Identifier,Adjustment Factor,Capital 
Additive Adj. Factor,Capital Change Issue Level ID,Capital 
PILC,Cap Delete Marker,Subscription Start,Rights Trading 
Start,Rights Trading End,Shares Offered,Payment 
Amount,Payment Currency,Mandatory Voluntary 
Indicator,Scheme of Arrangement,Effective Date,Rights 
Identifier,Offer Type,Event Status,Amalgamated description,Issue 
Renounceable,Stock Different,Odd Lot Size,Acquire Odd Lot,Sell 
Odd Lot,Retain Odd Lot,Corporate Action ID 

8  Mkt. Condition Qualifiers 

9  Trade 
Exchange ID,Price,Volume,Market VWAP,Accumulative 
Volume,Turnover,Buyer ID,Seller ID,Qualifiers,Sequence 
Number,Exchange Time,Block Trade,Floor Trade,PE Ratio,12 
Months EPS,Yield,Implied Volatility,Trade Date,Tick 
Direction,Dividend Code,Adjusted Close Price,Price Trade-
Through-Exempt Flag,Irregular Trade-Through-Exempt Flag,TRF 
Price Sub Market ID,TRF Irregular Price Sub Market ID,Imputed 
Close,Volatility,Strike,Premium,Auction Price (unused),Auction 
Volume (unused),Mid Price,Final Evaluation Price,Provisional 
Evaluation Price,Percentage Change,Open Price,High Price,Low 
Price,Ex Dividend Date,Dividend Payment Date,Dividend 
Amount,Base Price,Original Price,Original Volume,Correction 
Qualifiers,Contract Physical Units,Minimum quantity of a 
contract,Number of Physicals 

10 Auction Auction Price,Auction Volume,Qualifiers,Exchange Time 

11 Mkt. Statistic Qualifiers,Exchange Time,Turnover,Advancing Issues,Declining 
Issues,Unchanged Issues,Total Issues,Advancing 
Volume,Declining Volume,Unchanged Volume,Total Volume,New 
Highs,New Lows,Total Moves,Advancing Moves,Declining 
Moves,Unchanged Moves,Strong Market,Weak Market,Changed 
Market,Market Volatility,30 Day ATM IV Call,60 Day ATM IV 
Call,90 Day ATM IV Call,30 Day ATM IV Put,60 Day ATM IV Put,90 
Day ATM IV Put 

12 Stock Split Split Factor,Adjust Volume,Split Date,Corporate Action ID 

13 Correction Exchange ID,Original Price,Original Volume,Market VWAP,Buyer 
ID,Seller ID,Qualifiers,Sequence Number,Exchange Time,PE 
Ratio,Yield,New Price,New Volume,New Sequence 
Number,Financial Status,Last,Last Date,Accumulative 
Volume,Turnover,Original Date 

14 Quote 
Buyer ID / Exchange ID,Bid Price,Bid Size,Number of Buyers,Seller 
ID / Exchange ID,Ask Price,Ask Size,Number of 
Sellers,Qualifiers,Sequence Number,Bid Implied Volatility,Ask 
Implied Volatility,Quote Date,Quote Time,Bid Tic 



 
 

  

 

15 Warrants Description,CUSIP Code,SEDOL,Common Code,ISIN Code,Issue 
Classification,Exchange Identification,Currency Code,Trading 
Status,Directory Company Name,Industrial Classification 
Code,Organisation ID ORGID,Organisation Display 
Name,Organisation Geographical Unit,Australia Code,Austria 
Code,Belgium Code,France Code Sicovam,Wertpapier WM,Japan 
Code SICC,Netherlands Code,Rio De Janeiro Code,Sao Paulo 
Code,Switzerland Code VALOREN,Taiwan Code,Hong Kong 
Code,Malaysia Code,Singapore Code,Primary Issue Level Code 
PILC,Finsbury Company Code,ISO CFI Code,Primary RIC 
Edcoid,New MSCI Industrial Classification Code GICS,Dow Jones 
Stoxx Industrial Classification Code,FTSE Industrial Classification 
Code,PE Code,Quotron Symbol,New Belgian Code,Market 
Identifier Code MIC,Official Place Of Listing OPOL,Asset 
Categories,Primary Trading RIC,Ticker Symbol,Issue Long 
Name,RBSS Code,MiFID Indicator,CFI Code,Place Of 
Listing,Primary Reference Market Quote,Primary Execution 
Venue,Market Segment Name,Market MIC,Organizational 
Identifier of the Competent Regulatory Authority,CESR EEA 
Regulated,CESR Most Relevant Market,CESR Average Daily 
Turnover,CESR Average Daily Turnover Currency,CRA Average 
Daily Turnover,CRA Average Daily Turnover Currency,CESR 
Average Value Of Orders Executed,CESR Average Value Of Orders 
Executed Currency,CRA Average Value Of Orders Executed,CRA 
Average Value Of Orders Executed Currency,CESR Free 
Float,CESR Free Float Currency,CRA_Free Float,CRA Free Float 
Currency,CESR Standard Market Size,CESR Standard Market Size 
Currency,Exercise Style,Expiry Date,Put Call indicator,Strike 
Price,New Netherlands Code,Round Lot Size,Underlying 
RIC,Reuters Classification Scheme 

16 Exchange Level Share Types Shares Change Date,Share Type,Default Share Type Flag,Shares 
Amount,Shares Amount Event ID,PILC,Delete Marker,Corporate 
Action ID 



 
 

  

 

17 Equities Description,CUSIP Code,SEDOL,Common Code,ISIN Code,Issue 
Classification,Exchange Identification,Currency Code,Trading 
Status,Directory Company Name,Industrial Classification 
Code,Organisation ID ORGID,Organisation Display 
Name,Organisation Geographical Unit,Australia Code,Austria 
Code,Belgium Code,France Code Sicovam,Wertpapier WM,Japan 
Code SICC,Netherlands Code,Rio De Janeiro Code,Sao Paulo 
Code,Switzerland Code VALOREN,Taiwan Code,Hong Kong 
Code,Malaysia Code,Singapore Code,Primary Issue Level Code 
PILC,Finsbury Company Code,ISO CFI Code,Primary RIC 
Edcoid,New MSCI Industrial Classification Code GICS,Dow Jones 
Stoxx Industrial Classification Code,FTSE Industrial Classification 
Code,PE Code,Quotron Symbol,New Belgian Code,Market 
Identifier Code MIC,Official Place Of Listing OPOL,Asset 
Categories,Primary Trading RIC,Ticker Symbol,Issue Long 
Name,RBSS Code,MiFID Indicator,CFI Code,Place Of 
Listing,Primary Reference Market Quote,Primary Execution 
Venue,Market Segment Name,Market MIC,Organizational 
Identifier of the Competent Regulatory Authority,CESR EEA 
Regulated,CESR Most Relevant Market,CESR Average Daily 
Turnover,CESR Average Daily Turnover Currency,CRA Average 
Daily Turnover,CRA Average Daily Turnover Currency,CESR 
Average Value Of Orders Executed,CESR Average Value Of Orders 
Executed Currency,CRA Average Value Of Orders Executed,CRA 
Average Value Of Orders Executed Currency,CESR Free 
Float,CESR Free Float Currency,CRA Free Float,CRA Free Float 
Currency,CESR Standard Market Size,CESR Standard Market Size 
Currency,New Netherlands Code,Round Lot Size,Reuters 
Classification Scheme 

18 Symbology Change Change Type,Old Value,New Value 

19 Reference Change Change Type,Old Value,New Value 

20 Order Imbalance Reference Price,Paired Quantity,Qualifiers,Closing Reference 
Price,Imbalance Quantity,Far Clearing Price,Near Clearing Price 

21 Raw All Transactions 



 
 

  

 



 
 

  

 


