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All rights, including those to intellectual property concerning these connection specifications, belong to Tokyo Stock Exchange (hereinafter referred to as “TSE”).
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suspend the connection between the FLEX User’s system and the market information system. In such cases, TSE shall not be liable for any damages or losses caused
by the restriction or suspension.

FLEX User, if applicable, shall enter into the necessary agreements with each exchange for receiving information from the exchange.

TSE shall reserve the right to provide the exchange(s) with each FLEX User’s join status for multicast groups that contain information from the exchange(s).
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1. OUTLINE

1.1. Purpose

This document contains information on the types and formats of messages concerning stock « CB issue for TSE market information system FLEX circuit (Standard, Standard
(WB)).

1.2. FLEX Standard

FLEX Standard is the service to send market information about quotes, trade prices, trading volumes, turnovers and etc.

The message specifications and contents of FLEX Standard (WB) and FLEX Standard are the same.

1-1
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2. USER DATA SECTION

The user data section is edited by combining different tags.

2.1. Definition of Tags

Tags are used as a means of outputting information. Different tags are used for different information classifications; the same tag is never used for different message types.

When information to be newly output occurs, a tag may be newly set for such information. Therefore, each client system should be designed to allow the operator to determine specific tags
to be used and to receive and dispose of such tags where the operator considers it appropriate.

2.1.1. Basic Tag Format

Each tag has its own format. For formats of different tags, refer to “2.4 Information Concerning Individual Tags”.
The following diagram shows the basic format of tags.

Tag Data of Information

(Format Varies Among Different Tag IDs)

Reserved

* Tag ID is numbered using 1 to 9 and Ato Z.
* “Reserved” is not added to NO tag.

2.1.2. Output Conditions for Tags

For output conditions for each tag, refer to 2.4 Information Concerning Individual Tags.

2-1
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2.2. List of Tags Used for Each Message Type
2.2.1. Issue Realtime Message

FLEX Standard

Item

No. Tag ID Name Description

1 NO |Update No Update No

2 ST  |Status Information Status Information

3 4P Open, High, Low and Current price |Open, High, low and Current Price Information

4 Q1 |Quote 1 Quote Information (Ask and Bid Quotes with Highest Priority)

5 Q2  |Quote 2 Quote Information (1 quote each above and below Quote 1).  When Quote 2 is sent, Quote 1 is also sent.

6 Q3  |Quote 3 Quote Information (1 quote each above and below Quote 2).  When Quote 3 is sent, Quotes 1 and 2 are also sent.

7 Q4  |Quote 4 Quote Information (1 quote each above and below Quote 3). When Quote 4 is sent, Quotes 1, 2 and 3 are also sent.

8 Q5 Quote 5 Quote Information (1 quote each above and below Quote 4).  When Quote 5 is sent, Quotes 1, 2, 3 and 4 are also sent.

9 Q6 Quote 6 Quote Information (1 quote each above and below Quote 5).  When Quote 6 is sent, Quotes 1, 2, 3, 4 and 5 are also sent.

10 Q7 Quote 7 Quote Information (1 quote each above and below Quote 6). When Quote 7 is sent, Quotes 1, 2, 3, 4, 5 and 6 are also sent.
11 Q8 Quote 8 Quote Information (1 quote each above and below Quote 7).  When Quote 8 is sent, Quotes 1, 2, 3, 4, 5, 6 and 7 are also sent.
12 Q9 |Quote9 Quote Information (1 quote each above and below Quote 8). When Quote 9 is sent, Quotes 1, 2, 3, 4, 5, 6, 7 and 8 are also sent.
13 QA  |Quote 10 Quote Information (1 quote each above and below Quote 9).  When Quote 10 is sent, Quotes 1, 2, 3,4, 5,6, 7, 8 and 9 are also sent.
14 QM  |Market Order Market Order (Ask and Bid Quantity)

15 QO  |OVER/UNDER Quote Information (Total of Quote 11 (Ask) and above or Quote 11 (Bid) and below).

16 VL  (Trading Volume Information concerning intraday cumulative Trading Volume.

17 VA [Turnover Information concerning intraday cumulative Turnover.

18 VW [VWAP Information concerning volume weighted average price.

19 PA  |Parity Information consisting of Parity and estimated price.

20 Yl Yield Yield Information.

2-2
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2.2.2. Control message

FLEX Standard

I:\f;n Tag ID Name Description
21 LC  |Control Various types of Control Information.

2-3
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2.3. List of Issue Classification Codes/Applicable Tags

2.3.1. Issue Realtime Message — new

Only the changed tag is set.
Tags in the same message are set in the order of "NO" through "Y|" as described below.

Q2
Tag ID NO | ST | 4P Q1 Q-A QM | Q0 | VL VA | VW | PA Yl
Message Issue Classification Code Name =3 _ . °
c | JO& o (<5} LU S
Type S S a | _ o 8 w 5 5
s 2|55 e | |S |8 | 2|8 % |&| 3
T |SE|TE| 8 | €| B8 | B | =| €| = | 8|8
Large Exchange B|9g8|c3| & | 8| 2|8 | s | 2| > |2
Classific Medium Classification Code > = | &2 S I =
ation (S
Stock- N ) .
Related Refer t9.(6) Issue Classification Code of 5.3.3. Service i « . . N N N N N . N
Issue Realtime 01) Header’ in Common Items.
Message
new CB (11
(100) CB- SW 13 *1*4 1 (TSE) * * * * * * * * * * */*2 */*3
Related |Exchangeable Bond(14) *1
(02) 3 (NSE) * * * * * * * * * * * *
*1: Only TSE handles this Classification.
*2: Information is not sent for Exchangeable Bonds.
*3: Information is not sent for SW.
*4: Itis not used for time being.
2-4
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2.3.2. Issue Realtime Message — Backup
All the applicable tags are set and sent. (Space is set in the tag which has no information)
Tags in the same message are set in the order of "NO" through "YI" as described below.

Q2
Tag ID NO ST 4P Q1 Q-A QM | QO | VL VA | VW | PA YI
Message Issue Classification Code Name = § _ . 2
Type 2 SIS s | S 188|232 e
% % | 5¢ @ N o Qo L 3 e = =
T BE|TE| 5 | 2 | 3| 2| | €| = 5| @
L h] h o =} =} [} X L k= 5 = a >
arge Exchange (=3 €| go| © 3 = a £ E
Classific Medium Classification Code - — | az = = o
ation Os =
Stock S ‘ .
-Related Refer t9.(6& Issue Classification Code of ‘5.3.3. Service i . N N N N . . N . R
Issue Realtime 01 Header’ in Common Items.
Message 1)
Backup
CB (11
(101) CB SW 13 *1*4 1 (TSE) * * * * * * * * * * */*2 */*3
-Related |Exchangeable Bond(14) *1
(02) 3 (NSE) * * * * * * * * * * * *

*1: Only TSE handles this classification.

*2: Information is not sent for Exchangeable Bonds.
*3: Information is not sent for SW.

*4: It is not used for time being.

2-5
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2.3.3. Issue Realtime Message - All-Day

All the applicable tags are set and sent. (Space is set in the tag which has no information)
Tags in the same message are set in the order of "ST" through "YI" as described below.

TagID| ST 4P Q1 VL VA | VW PA Yl
Message Issue Classification Code Name =8 @
[ -1 o
Type sslgs| 2| 2| 22| 2=
SE|TE| 3§ =) g = © o
Large Exchange\ | € | €3 | & £ e > o >
Classific Medium Classification code = | 8o o
. o |_
ation ©
Stock I ‘ .
-Related [Refer t9.(6& Issue Classification Code of ‘5.3.3. Service i * * * * * *
Issue Realtime o1 Header' in Common Items.
Message )
All-Day
CB (11
(102) CB  [SW(13)*1*4 1 (TSE) * * * * * * 2 3
-Related |Exchangeable Bond(14) *1
(02) 3 (NSE) * * * * * * * *
*1: Only TSE handles this classification.
*2: Information is not sent for Exchangeable Bonds.
*3: Information is not sent for SW.
*4: It is not used for time being.
2-6
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2.3.4. Control Message

Tag ID

Issue Name
Message Type Classification
Code

Exchange
Code

Control

Control Message
(900,905) - -

Control Message
(904) i )

Control Message
(909) - -

Control Message
(990) i i

*

2-7
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2.4. Information Concerning Individual Tags

The following pages describe the output conditions and the formats of individual tags.
The table below shows the main references for output condition or format, etc.

FLEX Standard

I:le:.‘ Name Reference document Reference item
1 Price
2 | All-Day VWAP (1) Price, Parity, VWAP, Index
3 | Current-Session VWAP
4 | Trading Volume Common ltems .
5 Turnovger 5.3.5. General Rules for Data Sets (2) Trading Volume, Turnover
6 | Quote Quantity (3) Quote Quantity, Number of Order
7 | Parity (4) Yield
8 | Time (5) Time
Common ltems
Sequence to Send Backup and 6.4. Sequence of Backup Information /All-Day
9 All-Dav Informai Information/Refreshment Information /Issue Basic Information Same as on the left.
y Information ) ) .
(Base Price, Issue Information and Multicast Group Number
Information)
10 | applicable issues 2.3. List of Issue Classification Codes/Applicable Tags Same as on the left.

2-8
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NO: Update No.

FLEX Standard

1. Format (10 bytes)
S
=) =
= | &
glE
oD
(2) | (8)
2. Content and Output Condition
Content and Output Condition Remarks
1. Content
In this tag, Update Number for each issue is set.
This tag appears as part of realtime data.
The output parts of the same information that is output from 2 Lines (Line1 and Line2) share the same Update Number.
This tag is not set when sending only Parity tag.
When All-Day Information is sent, this tag is not set.
2. Output Condition

(1) When Issue Realtime Message is sent
(2) When Backup Information is sent

29
Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.
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3. Detailed Format

FLEX Standard

This number is updated by one every time new previously transmitted is ufilized.

information is sent.

. c =
o o = E
=2 = o o . igs
= Name s | © | E Description Setting Condition
e s | &
—_ - >

m
1 [Tag ID 0 2 | C | Indicates that this is an update number tag. ‘NO” is set.
Indicates the update number.
2 Update No. 2 8 C | Larger update number indicates newer data. When outputting Backup Information, the same Update Number as the one that was

2-10
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ST: Status Information.

1. Format (26 bytes)

Status
Infomation (5
(@)
[m] 8 g (7] 078 ® 8
2 5|25 8¢
8|5 | X |BsF |3
5] 8| 558 -
@ | P acgd?é’
@@ ]MW[@ @ [0 ]|(12] (4)
2. Content and Output Condition
Content and Output Condition Remarks
1. Content Refer to “3.5 Sending status information” for the example of status
In this tag, status information (Issue Status, State Flag and Short Selling Regulation Flag) is set. information.

This tag appears as part of realtime data.
When ST tag is sent, Status of issue status, State flag or Short Selling Regulation Flag at that moment is set.

2. Output Condition
(1) When beginning to accept orders
(2) Atthe beginning of the session (except during Trading Halt or Trading Suspension )
(3) Atthe end of the session
(4) When Issue Realtime Message is sent (except Parity Information)
(5) When Backup Information is sent
(6) When All-Day Information is sent

2-11
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3. Detailed Format

FLEX Standard

. c =
2 2| 3|8 - . .
= Name ‘§ o | E Description Setting Condition
2 o| £ |28
-t | E
1 | Tag ID 0 2 | C | Indicates status information tag. ‘ST is set.
2 | Reserved 2 2 C | This item is reserved.
4 1 C | For issue status, state flag or short selling regulation | 1: Changed.
flag, indicates whether this has changed or not. Space: Not Changed.
3 | Change Flag “1”is set when Issue Status, State Flag or Short Selling Regulation Flag is changed.
Space is set when this tag is sent as Backup Information or All-Day
Information.
Status Information 5 5 Indicates status information
(5) | (2) | C | Indicates issue status. 00: Out of Session™
10:  Accepting Order Input
lssue Status 20: During Trading Session
30:  Not Accepting Order Input
40: Close of Session
*1 Itis not used for time being.
(7) | (2) | C | Indicates the state of the trade A0: Trading Halt(Accepting Order Input)
A1. Release of Trading Halt
BO: Itayose
4 B1: Release of Itayose
C0: Trading Suspension
State Flag C1: Release of Trading Suspension
D0: Trading Halt(Not Accepting Order Input)
Space:  Other than the above
BO: Indicate Itayose for Trading Suspension after removal of Special Quote
B1: Indicate exit from Itayose when Trading Suspension is removed after removal of
Special Quote
Short Selling (9 | (1) | C | Indicates whether short selling regulation 0: Short selling regulation does not apply.
Regulation Flag applies or not. 1: Short selling regulation is applied.
10 | 12 | C | Indicates the changed time of Status Change It is specified as “HHMMSSttttt”.
5 | Time Information (Issue Status, State Flag or Short Selling
Regulation Flag).
6 | Reserved 2 4 | C | Thisitem is reserved.
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FLEX Standard

4P: Open, High, Low and Current Price

1. Format (107 bytes)

Open (23) High (24) Low (24) Current (32)
Price (16) Price (16) - Price (16) Price (16)
o (<)) =) o | © (=) =)} ]
o | ¢ g2 S & g3 lE
=) (<} (o)) ) (o)) ) =) <) = =5
BlE|s|s|s|E|8 2|8 s 8ld|c|g|slc|B|lc| g sl 8l g2t
=2 | & | ® S E|=2|&|® Sl =|=2|&|5 SleE|l&L|® S |8
> O | 3| > (&) E o O | D (&} (&)
Q1@ M)W 1@ 1M1 1@ 1@ 1@ 1@ 1) 149016 1010 104 0)102)] 7))@ ] 1)

2. Content and Output Condition

Content and Output Condition Remarks

1. Content
In this tag, Open, High, Low and Current Price and other information are set.

This tag appears as part of realtime data.
When All-Day Information is sent, all-day Open, High, Low and Current Price are set in this tag.
In other cases, Open, High, Low and Current Price in the session specified in the Service Header part are set.

2. Output Condition
(1) Upon new occurrence of trade price information including Same Price Execution.

(2) When ZARABA close (including close on Trading Halt or Trading Suspension)
(3) When Backup Information is sent
(4) When All-Day Information is sent
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FLEX Standard
3. Detailed Format

. c =
o o = ‘:'“'
4 —_— o . . iy
= Name © o | E Description Setting Condition
2 s | &8
-_— | >
m
1 | Tag 0 9 In(:hcates that this is the Open, High, Low and Current 4P” is set.
Price tag.
2 | Reserved 2 2 C | This item is reserved.
Open 4 23 Indicates opening price.
glr;'; @) (1) | C | Indicates unit flag.
Price Price (5) (14) | C | Indicates opening price. When there is No Opening Price, spaces are set.
Sign (19 | (1) | C | Indicates sign. “+” or space is set.
3 Time (20) 6 | C Indicates the time at which the trade at the opening It is specified as “HHMMSS”
price was established. When there is No Opening Price, space is set.
Indicates whether this has changed or not. 1: Changed.
Change Flag 2) | () |c Space: Not Changed.
Space is set when this tag is sent as Backup or All-Day Information.
High 27 24 Indicates the highest price.
- Indicates limit up. 1: Limit Up.
Limit Up Flag @) ()| c Space: Other than the above.
Unit 28) M) | ¢ Same as the opening price.
4 Price Flag (Replace "opening" with "highest".)
Price 9 | (14| C
Sign (43) M | C
Time (44) | ) | C
Change Flag (50) (1) | C
Low 51 24 Indicates the lowest price.
- Indicates limit down. 1: Limit Down.
Limit Down Flag %) () ]c Space: Other than the above.
5 | EI';'; & | |c o
"o [Pres |3 [T 0| e teoorie
Sign (67) 1 | C '
Time (68 | 6) | C
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FLEX Standard

Change Flag 74 | (1)
Current (75) | (32) Indicates the current price.
Unit 75) (1) Same as the opening price.
, Flag (Replace "opening" with "current".)
Price ["price | (6) | (14)
Sign ) | (1)
It is specified as "HHMMSSttttt".
Time 91 | (12) Indicates the time of execution of the current price.
When there is No Current Price, space is set.
Change Flag (103) | (1) Same as the opening price.
Reserved (104) | (2 This item is reserved.
Indicates whether a closing price was reached. 1: When the trade isn’t established at closing (ZARABA Close).
Closing Price (108) | (1) 2. When the trade is established with closing (Close at the Closing Price).
Input Flag Space:  Other than the above.

2-15

Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.

4P: Open, High, Low and Current Price




FLEX Standard

Q1: Quote 1
1. Format (96 bytes)
Ask Quote (46) Bid Quote (46)
. Quote Quantity , Quote Quantity
. Price (16) (16) = Price (16) (16)
- c | o 2|52 i S | o=
[} L D == b} L o T
Sl 28| €| o |EX| 2 3| 2 E| e |5z| 2
¢ 5|z |8|s|F|2|25E|s|5|=|8|5|F 5|35 E|s
S| || ®» g|2e| S| | S| E|la|» ] _g’g S | ?
> ge| @ > ge| ©
=32 =32
@AM O O[O [ 1@ [0 0] [ (1) 04[] (1)

2. Content and Output Condition

Content and Output Condition Remarks

1. Content
In this tag, quote 1 (Ask and Bid Quotes with the Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in any of Quote 1 to Quote 10 (Ask and Bid Quotes with the 10th Highest Priority)
information*
(2) When Backup Information is sent
(3) When All-Day Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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3. Detailed Format

FLEX Standard

Item No.

Name

Location

Byte Count

Format

Description

Setting Condition

Tag ID

o

Indicates the Quote 1 tag.

“Q1” is set.

N —

Reserved

N

NN

[@lle]

This item is reserved.

Ask Quote

46

Indicates ask quote.

In case that Special ask Quote before trading halt and Sequential Trade ask Quote
before trading halt, space is set in time and Quote quantity.

When Trading Halt or Trading Suspension occurs,”” is set in the change flag and
“space” is set in other items if Quote 1 information exists just before the Trading Halt or
Trading Suspension. (except the case that Special Quote or Sequential Trade Quote
exists just beore the Trading Halt or Trading Suspension.)

When All-Day Information is sent, this is set only if a Special Quote, Sequential Trade
Quote, Special Quote Before Trading Halt or Sequential Trade Quote Before Trading
Halt is displayed.

With regard to the following information, even if the Special bid Quote or Sequential
Trade bid Quote is set, spaces are set for price, time, flag and Quote quantity of ask
Quote.
+ All-Day Information
- Information on Special Bid Quote Before Trading Halt and Sequential Trade Bid
Quote Before Trading Halt

Change Flag

Indicates whether the quote has changed or not.

1: Changed.
Space:  Not Changed.

Space is set when this tag is sent as Backup Information or All-Day Information.

Unit
Flag

Indicates the unit flag.

Price Price

Indicates the quote price.

If there is no quote, or if all quotes have been cancelled, spaces are set.

If the Special bid Quote or Sequential Trade bid Quote is set in this tag, regardless of
whether there is any quantity in ask quote, the same price as the one in bid is set.

Sign

Indicates sign of price.

“+” or space is set.
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Time

Indicates the time at which the quote occurs.

FLEX Standard
It is specified as "HHMMSStttttt".
In case both ask and bid quotes exist, set the same time in ask and bid.
If a Special Quote or Sequential Trade Quote is displayed, there are some cases
different time is set.

If there are no quotes, or if all quotes have been cancelled, spaces are set.
If a special ask quote or Sequential Trade ask quote is displayed, set the time when that
quote occurs, is renewed or modified. (If only quantities of quote are changed, time is

not renewed.)

If a Special bid Quote or Sequential Trade bid Quote is displayed, set the time when any
Q1 to QA bid or ask quote occurs, is renewed or modified.

Quote Flag

Indicates the type of the quote.

0 : Quote Before Opening *1
1 : General Quote *2*6

2 : General Quote(Buying-Up or Selling-Down)*3*6
3 : Special Quote

4 : Sequential Trade Quote

5:-

6:-

7 : Special Quote Before Trading Halt *4

8 :
S

: Sequential Trade Quote Before Trading Halt *5
pace: When there are no quotes or all quotes are cancelled

*1  In case that general quote is displayed just before closing, this flag of stock
issue that closing price is not generated as a result of closing auction sets
“0"(Quote Before Opening). In case that general quote is displayed just before
closing, this flag of CB issue sets “0"(Quote Before Opening).

*2  1is set while Special bid Quote/ Sequential Trade bid Quote is displayed

*3  ltis set during Buying-Up by the Sequential Trade Quote.

*4 It is set when Trading Halt or Trading Suspension occurs while
Special Quote is displayed.

*5 It is set when Trading Halt or Trading Suspension occurs while
Sequential Trade Quote is displayed.

*6  For details about General Quote (Buying-Up or Selling-Down), refer to
3.4 Example of Buying-Up/Selling-Down.

Trading

Volume/
Turnover
Unit Flag

Quote
Quantity

(34)

Indicates that this is the trading volume/turnover unit

flag.

2-18

Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.

Q1: Quote1




FLEX Standard

If there are no quotes, or if all quotes have been cancelled, spaces are set.

In case of quote before opening, it indicates aggregate quantity of asks at price lower
than and equal to that price.

In case of Special ask Quote or Sequential Trade ask Quote, it indicates the aggregate
quantities of such quote and quotes with higher priority.

Quantity | (35) | (14) | C | Indicates the quantity for this quote.
If there is no quantity, space is set.

When All-Day Information is sent, space is set.

When closing auction is executed at Limit Price displaying Special Quote, quantity of
Market Order which remains is not included in this quantity.

Sign 49 | (1) Indicates sign of Quote quantity. “+” or space is set.
Bid Quote 50 | 46 Indicates that this is a bid quote.
Change Flag (50) | (1) | C | Same as ask quote.
o UnitFlag | (81) | (1) | C | (Replace "ask quote", "Special Ask Quote" and
;38_ Price (52) | (14) | C | “Sequential Trade Ask Quote’with "Bid Quote",
Sign (66) | (1) | C | "Special Bid Quote" and “Sequential Trade Bid
Time (67) | (12 | C | Quote” respectively.)
Quote Flag 7] (M | C
= Trading
S | Tomover | (80) | () | ©
O | Unit Flag
SlQuantty [ @) (14 ] C
5 | Sign 9) [ (1) | C
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Q2: AQuote 2

1. Format (96 bytes)
Ask Quote (46) Bid Quote (46)
. Quote Quantity , Quote Quantity
. Price (16) (16) = Price (16) (16)
=) [ © j=2 © (=)
= c o L | _ o= o S | -2
o [ (] L Q- [ B S
S| 2| S| E|l e |52 2 S| 8 E| 2|5z =
"le|s|lt|8|s|F|g|35|E2|s| 5|z |8|s|F|5|85 s
— = = = p © = — = = P © =
S| || ®» g |22 S| D |§ = || » e _g’g S| &
> ge| @ > ge| ©
=32 =32
@AM O O[O [ 1@ [0 0] [ (1) 04[] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 2 (ask and bid quotes with the 2nd Highest Priority) information is set.

This tag appears as part of realtime data.
2. Output Condition

(1) Upon new occurrence or change in Quote 2 to Quote 10 Information*
(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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Q2: Quote2



3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 2 tag. ‘Q2" is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 2nd ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In case Q2 information exists just before Trading Halt/Trading Suspension occurs.
(“1"is set in the change flag and “space” is set in other items.)
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Q3: Quote3
1. Format (96 bytes)
Ask Quote (46) Bid Quote (46)
Price (16) Quote 1Céuanhty Price (16) Quote 1%uanhty
[ o | © g £ &
= g 5 o | E§ L o | @ BE%
S| 3| S| R Ele|5:| 2 S| 8| 4 Elg |5z 2
x| sl s|"(8|22|s|e|ls||le| " |8|225]|5°
S| E|lx|® Slge| S| o |§5|E|la|» S |2s| S| &
> ge| @ = B8eg| ©
=3 =
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 3 (ask and bid quotes with the 3rd Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 3 to Quote 10 Information*

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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Q3: Quote3



3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 3 tag. ‘Q3" is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 3rd ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q3 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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Q4: Quote 4
1. Format (96 bytes)
Ask quote (46) Bid quote (46)
Price (16) Quote 1Céuanhty Price (16) Quote 1%uanhty
- | o (16) - (16)
[ o | © g £ &
= g 5 o | E§ L o | @ BE%
S| 3| S| R Ele|5:| 2 S| 8| 4 Elg |5z 2
sl |8|22|s||s|E|e|ld"|8|225| 5
S| E|lx|® Slge| S| o |§5|E|la|» S |2s| S| &
= ge| © = 8g| C
=3 =
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 4 (ask and bid quotes with the 4th Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 4 to Quote 10 Information*

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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3. Detailed Format

FLEX Standard

. c =
o o = """
= = o I . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates that this is the quote 4 tag. ‘Q4” is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 4th ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q4 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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Q5: Quote 5
1. Format (96 bytes)
Ask quote (46) Bid quote (46)
. Quote Quantity , Quote Quantity
. Price (16) (16) = Price (16) (16)
[ o | © g £ &
= o | = |58 i = | =2
[} L D == b} L o T
N E| o |5E| 2 S| 2 E| 2 |5z| 2
¢ 5|z |8|s|F|2|25E|s|5|=|8|5|F 5|35 E|s
S| || ®» c|2e| S| D | S| E|la|® ] _g’g S | ?
> ge| @ > ge| @
=32 =32
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 5 (ask and bid quotes with the 5th Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 5 to Quote 10 Information*

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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Q5: Quoteb



3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 5 tag. ‘Q5” is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 5th ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q5 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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Q6: Quote 6
1. Format (96 bytes)
Ask quote (46) Bid quote (46)
Price (16) Quote 1Céuanhty Price (16) Quote 1%uanhty
- | o (16) - (16)
[ o | © g £ &
= g 5 o | E§ L o | @ BE%
S| 3| S| R Ele|5:| 2 S| 8| 4 Elg |5z 2
sl |8|22|s||s|E|e|ld"|8|225| 5
S| E|lx|® Slge| S| o |§5|E|la|» S |2s| S| &
= ge| © = 8g| C
=3 =
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 6 (ask and bid quotes with the 6th Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 6 to Quote 10 Information®

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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Q6: Quoteb



3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 6 tag. ‘Q6” is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 6th ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q6 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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Q7: Quote7
1. Format (96 bytes)
Ask quote (46) Bid quote (46)
Price (16) Quote 1Céuanhty Price (16) Quote Quantity
- | o (16) - (16)
[ o | © g £ &
= g 5 o | E§ L o | @ BE%
S| 3| S| R Ele|5:| 2 S| 8| 4 Elg |5z 2
sl |8|22|s||s|E|e|ld"|8|225| 5
S| E|lx|® Slge| S| o |§5|E|la|» S || S|
= ge| © = 8g| C
=3 =
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 7 (ask and bid quotes with the 7th Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 7 to Quote 10 Information*

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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Q7: Quote7



3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 7 tag. ‘Q7" is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 7th ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q7 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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Q8: Quote8
1. Format (96 bytes)
Ask quote (46) Bid quote (46)
Price (16) Quote 1Céuanhty Price (16) Quote Quantity
- | o (16) - (16)
[ o | © g £ &
= g 5 o | E§ L o | @ BE%
S| 3| S| R Ele|5:| 2 S| 8| 4 Elg |5z 2
sl |8|22|s||s|E|e|ld"|8|225| 5
S| E|lx|® Slge| S| o |§5|E|la|» S || S|
= ge| © = 8g| C
=3 =
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 8 (ask and bid quotes with the 8th Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 8 to Quote 10 Information*

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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Q8: Quote8



3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 8 tag. ‘Q8” is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 8th ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q8 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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Q9: Quote9
1. Format (96 bytes)
Ask quote (46) Bid quote (46)
Price (16) Quote 1Céuanhty Price (16) Quote 1%uanhty
- | o (16) - (16)
[ o | © g £ &
= g 5 o | E§ L o | @ BE%
S| 3| S| R Ele|5:| 2 S| 8| 4 Elg |5z 2
sl |8|22|s||s|E|e|ld"|8|225| 5
S| E|lx|® Slge| S| o |§5|E|la|» S |2s| S| &
= ge| © = 8g| C
=3 =
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 9 (ask and bid quotes with the 9th Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 9 to Quote 10 Information®

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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Q9: Quote9



3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 9 tag. ‘Q9” is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 9th ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q9 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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QA: Quote 10

1. Format (96 bytes)
Ask Quote (46) Bid Quote (46)
Price (16) Quote 1Céuanhty Price (16) Quote Quantity
- | o (16) - (16)
[ o | © g £ &
= g 5 o | E§ L o | @ BE%
S| 3| S| R Ele|5:| 2 S| 8| 4 Elg |5z 2
sl |8|22|s||s|E|e|ld"|8|225| 5
S| E|lx|® Slge| S| o |§5|E|la|» S || S|
> ge| @ = B8eg| ©
=3 =
@@ {MAH[ O[O [ [AD][ O[O [ [AH] [ ) [ ) [04H] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Quote 10 (ask and bid quotes with the 10th Highest Priority) information is set.

This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence or change in Quote 10 Information®

(2) When Backup Information is sent

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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3. Detailed Format

FLEX Standard

. c =
o o = """
= = o L . -
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates quote 10 tag. “‘QA” is set.
2 | Reserved 2 2 C | This item is reserved.
3 | Ask Quote 4 46 | C Except for the following, same as Quote 1.
+ 1 or a space is used for the quote flag.
+ Set 1(General quote) in the quote flag even if Quote before opening, Special Quote
4 | Bid Quote 50 | 46 | ¢ Indicates 10th ask quote and bid quote. or Sequential Trade Quote is set in Q1 tag.
+ While both ask and bid quote prices are displayed, set the same time in ask and bid.

* In the case Q10 information exists just before Trading Halt/Trading Suspension
occurs. (“1”is set in the change flag and “space” is set in other items.)
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QM: Market order

1. Format (62 bytes)

Sell Order (29) Buy Order (29)
Quote Quantity Quote Quantity
- (16) (16)
gk Lé:’ E EEZ £ L;Z E ég z
se| O g2 @
=3 =3
2 | @ [ ()02 ()[4 ()] (1) (12 (1) [(14)] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, both Ask and Bid Market Order Information is set.

This tag appears as part of realtime data.

2. Output Condition

(1) Upon new occurrence or change in Market Order Information®.

< Condition >
1) Between the beginning of accepting orders and determination of opening price
2) Between trading halt (accepting order input) and next execution.
3) Between trading suspension and next execution.
4) Between removal of Special Quote and release of suspension associated with removal of Special Quote
5) While special quote is displayed. (Including the case that special quote is displayed due to that market order)
6) While Sequential Trade Quote is displayed. (including the case Sequential Trade Quote is displayed due to the

market order)

7) During Sequential Trade in ZARABA.
8) When closing auction is executed at limit price, if market order remains.
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QM: Market Order



FLEX Standard

Content and Output Condition

Remarks

(2) When market orders disappear.
(3) When Backup Information is sent.

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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QM: Market Order



3. Detailed Format

FLEX Standard

. c =
2 S| 3| ®
= Name ‘§ o | E Description Setting Condition
£ s 22
m
1 | TagID 0 2 C | Indicates the market order tag. “QM” is set.
2 | Reserved 2 2 C | This item is reserved.
Sell Order 4 29 Indicates the sell order.
Indicates whether the quote has changed or not. 1: Changed.
Space:  Not Changed.
Change Flag @1 mjic * “1”is set when quantity or time of Market Order is changed.
* In case of Backup, space is set.
* When Market Order information exists just before Trading Halt/Trading Suspension
occurs, "1" is set in the change flag, "space" is set in other items.
Indicates the time when quotes of Market Order occur. | - It is specified as "HHMMSStttttt".
3 Ti - In case that both buy and sell order exists on the book, the same time is set
ime k) | (12| C ¢
or both sell and buy.
- When there is no Market Order or that is all cancelled, space is set.
Trading Indicates the trading volume/ turnover unit flag.
Volume/
2| Turnover (anj e
= | Unit Flag
S Quantty | (18) | (14) | C Indicates the quantity of Market Order. - \;V:ten there is no Market Order or all market order is cancelled, space is
Sign (32) | (1) | C | Indicates sign of quantity. “+” or space is set.
Buy Order 33 | 29 Indicates the buy order.
Change (33) | (1) | C | Same as sell order
Time (34) | (12) | C | Replace "sell order" with "buy order"
Trading
4 Volume/
% Turnover (46) | (1) | C
§ Unit Flag
Quantity 47 1 (14) | C
Sign 6] (1) | C
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QO: OVER/UNDER

1. Format (62 bytes)

OVER Quote (29) UNDER Quote (29)
Quote Quantity Quote Quantity
> (16) (16)
Blile Blitlz|. |2 & ftle
geg| C© Bg| O
=S =S
2 | @ | ()02 (1) (4] (1) | (1) [(12)| (1) | (14)] (1)

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, OVER/UNDER quote (Total of quote 11 (Ask) and above or quote 11 (Bid) and below) information is set.
This tag is appeared as one of realtime data.
OVER Quote means the cumulative quantities of ask quotes above the 10t quote
UNDER Quote means the cumulative quantities of bid quotes below the 10t quote

2. Output Condition
(1) Upon new occurrence or change in above /below Quote 10*.
(2) When Backup Information is sent.

* Existing Quotes for afternoon session are sent at the beginning of afternoon order acceptance.
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3. Detailed Format

FLEX Standard

. c =
2 S| 3| ®
= Name ‘§ o | E Description Setting Condition
£ s 22
m
1 | TagID 0 2 | C | Indicates the OVER/UNDER Quote tag. ‘QO” is set.
2 | Reserved 2 2 C | This item is reserved.
OVER Quote 4 29
Indicates whether the quote has changed or not. 1: Changed.
Space:  Not Changed.
Change Flag @1 1|cC » “1"is set when quantity or time of any quotes above quote 10 is changed.
* In case of Backup, space is set.
- When OVER/UNDER Quote information exists just before Trading Halt/Trading
Suspension occurs, "1" is set in the change flag, "space" is set in other items.
Indicates the time at which OVER Quote is input. - It is specified as "HHMMSStttttt".
3 - In case that both buy and sell order exists on the book, the same time is set
Time %) [ (12) | C for both sell and buy.
- When there is no OVER/UNDER Quote or all OVER/UNDER quotes is
cancelled, space is set.
Trading Indicates the trading volume/ turnover unit flag.
Volume/
2| Turnover (| |c
€| Unit Flag
S Quantity (18) | (14) mdicates the cumulative quantity of ask quotes above | - When there is no quote or that is all cancelled, space is set.
e 10th quote.
Sign (32) | (1) Indicates sign of quantity. “+” or space is set.
UNDER Quote 33 | 29 Indicates the bids.
Change (33) | (1) | C | Same as OVER Quote
Time (34) | (12) | C | Read “OVER Quote” as “UNDER Quote”.
Trading
4 Volume/
% Turnover (“46)| (1) | C
§ Unit Flag
Quantity @n |4 | C
Sign 6] (M [ C
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VL: Trading Volume

1. Format (27 bytes)

Trading Volume (23)
\% o)
he} [i]
21 23|32/ 2.3
Rl 3| =285 8| 2| 2
18808 2| & 8
(] [ = (]
X | ol © o
© Cc ©
3| F
2 | @) () [4]®) ()

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, by-issue trading volume information is set.
This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence of trade price information including Same Price Execution.
(2) When Backup Information is sent.
(3) When All-Day Information is sent.
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3. Detailed Format

FLEX Standard

. c =
S S| 3| &
= Name =| o| E Description Setting Condition
2 | &|¢8
-_— | >
m
1 | TagID 0 2 C | Indicates the trading volume tag. “VL” is set.
2 | Reserved 2 2 C | This item is reserved.
Trading Volume 4 23 Indicates the trading volume.
Reserved @4) | (1) | C | Thisitemis reserved.
Trading Volume/ . . :
; Turnover Unit Flag (5) | (1) | C | Indicates the trading volume/ Turnover unit flag.
Trading Volume 6 | (14| c This |.tem shows the oumulayve Trading Volume for the | When there is no Trading Volume, space is set.
morning and afternoon sessions.
Time 20) | ) Indicates the time at which the Trading Volume | Itis specified as “HHMMSS”
changed. When there is no Trading Volume, space is set.
Reserved (26) | (1) This item is reserved.
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VA: Turnover

1. Format (27 bytes)

Turnover (23)
8
he} [i]
Q| 2 B ESI:I-'E_ ) )
BlEIsP g2 s
x| 3|28 5|F | &
@ |Sa| F o
® £
=2
2 | @) () [4]®) ()

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, by-issue Turnover Information is set.
This tag appears as part of realtime data.

2. Output Condition
(1)Upon new occurrence of Trade Price Information including Same Price Execution.
(2) When Backup Information is sent.
(3) When All-Day Information is sent.
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3. Detailed Format

FLEX Standard

. c =
2 S| 3| ®
= Name =| o| E Description Setting Condition
2 sl &8
-_— | >
m
1 |TaglID 0 2 C | Indicates the turnover tag. “VA” is set.
2 | Reserved 2 2 C | This item is reserved.
3
Turnover in yen value 4 23 Indicates the turnover.

Reserved @4) | (1) | C | Thisitemis reserved.

Trading Volume/ . . .

Turnover Unit Flag (5) | (1) | C | Indicates the trading volume/ Turnover unit flag.

This item shows the cumulative turnover for the | When there is no Turnover, space is set.
Turnover Value ®6) | (14) | C . .
morning and afternoon sessions.
, Indicates the time at which the turnover changed. It is specified as “HHMMSS”
Time (20) | (6) . .
When there is no Turnover, space is set.
Reserved (26) | (1) This item is reserved.
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VW: VWAP

1. Format (52 bytes)

All-Day VWAP(24) Current-Session VWAP (24)
ol 8 < <
B sl slelslsl2Sslels
&5 &1&|5|3|77 &
= =
@AM 6 [0 [ ][04 6 [«

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, by-issue Volume Weighted Stock Price average (VWAP) Information is set.
This tag appears as part of realtime data.

2. Output Condition
(1) Upon new occurrence of Trade Price Information including Same Price Execution.
(2) When Backup Information is sent.
(3) When All-Day Information is sent.
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FLEX Standard
3. Detailed Format

. c =
o o = """
= = o o . ies
= Name s | o | E Description Setting Condition
2 3| &8
-_— -l >
m
1 | TagID 0 2 C | Indicates the VWAP tag. “‘VW” is set.
2 | Reserved 2 2 C | This item is reserved.
All-Day VWAP 4 24 Indicates the All-Day VWAP.
Reserved (4) | (1) | C | Thisitem is reserved.
Lot size unit flag (5) | (1) | C | Indicates the lot size unit flag.
3 All-Day VWAP (6) | (14) | C | Indicates the All-Day VWAP. When there is no Turnover, space is set.
Sign (20) | (1) | C [ Indicates sign of the All-Day VWAP. “+” or space is set.
, Indicates the time at which the All-Day VWAP was It is specified as “HHMMSS”
Time 21y | 6) | C . .
calculated. When there is no Turnover, space is set.
Reserved (27) | (1) | C | Thisitem is reserved.
Current-Session . .
VWAP 28 | 24 Indicates the Current-Session VWAP.
Reserved (28) | (1) | C | Thisitem is reserved.
Lotsize unitflag | (29) | (1) | C | Indicates the lot size unit flag.
4 All-Day VWAP (30) | (14) | C | Indicates the Current-Session VWAP. When there is no Turnover, space is set.
Sign (44) | (1) | C | Indicates sign of the Current-Session VWAP. “+” or space is set.
, Indicates the time at which the Current-Session VWAP | It is specified as “HHMMSS”
Time 45| 6) | C . .
was calculated. When there is no Turnover, space is set.
Reserved (51) | (1) | C | Thisitem is reserved.
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FLEX Standard
PA: Parity

1. Format (27 bytes)

Parity(23)

=] 3

() -—
| 5| BEal o] o B
Rl 3|t |®me o E @
x | E |l d | F | g
o R = @

&
CERYARORICIRURRCOREY

2. Content and Output Condition

Content and Output Condition Remarks

1. Content
In this tag, estimated Price Information for parity of CB is set.
This tag appears as part of realtime data.

2. Output Condition
(1) When a trade in the underlying stock occurs, excluding Same Price Execution.
(2) When Special Quote or Sequential Trade Quote on the underlying stock is displayed/renewed/changed/ removed
(3) When Trading Halt, Trading Suspension, release of Trading Halt, release of Trading Suspension or Itayose on the
underlying stocks or the relevant issues occurs.
(4) When Backup Information is sent.
(5) When All-Day Information is sent.
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3. Detailed Format

FLEX Standard

Item No.

Name

Location

Byte Count

Format

Description

Setting Condition

—_

Tag ID

o

Indicates Parity/Estimated Price tag.

“‘PA” is set.

N

Reserved

N

NN

[@lle]

This item is reserved.

Parity/Estimated
Price

23

= In the event of a Trading Halt, Trading Suspension or Itayose on the
underlying stocks or the relevant issues occurs, space is set.

- In the event of a release of Trading Halt or Suspension, the Parity and time
based on the price immediately before Restriction is set (but if there is no
last trade, space is set).

Unit Flag

Indicates the lot size unit flag.

Parity/Estimated
Price

Indicates Parity.

- If there is no trade, Special Quote price or Sequential Trade Quote price for
the underlying stock, spaces are set

- If current price (traded price) does not exist when Special Quote is removed,
spaces are set.

- In the case of All-Day Information, the latest information is set. But in the
event that session is closed with Trading Halt or Suspension on the
underlying stocks or the relevant issues, the parity immediately before
Trading Halt or Suspension is set (space is not set).

- In the case of All-Day Information after Itayose for the underlying stock or
the relevant issue, the latest information distributed 'before' Itayose (not 'at
Itayose, which is spaces) is set. If after Itayose, Execution occurs, or a
Special Quote or Sequential Trade Quote is shown, updated, changed or
removed, for the underlying stock, the Parity based on the new information
is set.

Sign

Indicates sign of the Parity/Estimated Price.

“+” or space is set.

Time

Indicates the time at which the current price, Special
Quote price or Sequential Trade Quote price of the
underlying stock, which is subject to computation of
Parity, occurred or changed.

» Itis specified as “HHMMSS”

- If there is no trade, Special Quote price or Sequential Trade Quote price for the
underlying stock, spaces are set.

» If current price (traded price) does not exist when Special Quote is removed, spaces
are set.

» In the case of All-Day Information, spaces are set.

Reserved

This item is reserved.
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Yl:  Yield

1. Format (29 bytes)

Direct Yield | Final Yield
© 9

Tag ID
Reserved
Time
Reserved

Direct Yield
Sign
Final Yield
Sign

—
N
—

—_
N
-
—_
oo
Nt
—_
oo
Nt
—
—
~—
—_
(*2)
-
—
—
~—

2. Content and Output Condition

FLEX Standard

Content and Output Condition

Remarks

1. Content
In this tag, Direct and Final Yield Information for CB is set.
This tag appears as part of realtime data.

2. Output Condition
(1) When a trade in the underlying stock occurs.
(2) When Special Quote or Sequential Trade Quote on the relevant issue is displayed/renewed/changed/removed

(3) When Trading Halt, Trading Suspension, release of Trading Halt, release of Trading Suspension or Itayose on the
relevant issue occurs

(4) When Backup Information is sent.
(5) When All-Day Information is sent.
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3. Detailed Format

FLEX Standard

. c =
S S| 3|®
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m
1 | TagID 0 2 C | Indicates the Yield tag. “YI"is set.
2 | Reserved 2 2 C | This item is reserved.
Direct Yield 4 9 ﬁg;’;g:g are set if the issue is in a Trading Halt, Trading Suspension or
Indicates the Direct Yield. - In the event of a release of Trading Halt or Suspension, the Direct Yield
The unitis 1/100%. based on the price immediately before Restriction is set.

- If there is no trade price, Special Quote price or Sequential Trade Quote
price for the relevant issue or if such price has been cancelled, spaces are
set.

3 Direct Yield (4 8) | C - If there is no trade when Special Quote is removed, spaces are set.

- Spaces are set for variable rate CBs.

- If the Direct Yield is 0, space is set in Direct Yield.

- If there is a Special Quote before Trading Halt or Sequential Trade Quote
before trading, Direct Yield of All-Day Information is calculated by the quote
price.

Sign (12) | (1) Indicates sign of Direct Yield Price. “+” or space is set.
Final Yield 13 9 ﬁs;gsees are set if this issue falls into a Trading Halt, Trading Suspension or
Indicates the final yield. - In the event of a release of Trading Halt or Suspension, the Final Yield
The unit is 1/1000%. based on the price immediately before Restriction is set.

- If there is no trade price, Special Quote price or Sequential Trade Quote
price for the relevant issue or if such price has been cancelled, spaces are
set.

4 Final Yield (13)] 8 | C - If there is no trade when Special Quote is removed, spaces are set.

- Spaces are set for variable rate CBs.

- If the Final Yield is 0 or less than 0, space is set in Final Yield.

- If there is Special Quote before Trading Halt or Sequential Trade Quote
before trading, Final Yield of All-Day Information is calculated by the quote
price.

Sign (21) | (1) | C | Indicates sign of Final Yield Price. “+” or space is set.
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FLEX Standard

Indicates the time at which the trade price, Special
Quote price or Sequential Trade Quote price of a CB,
which is subject to computation of Direct and Final
yield, occurred or changed.

- Itis specified as “HHMMSS”.
- Spaces are set if this issue falls into a Trading Halt, Trading Suspension or

Itayose.
- If there is no trade, Special Quote price or Sequential Trade Quote price for

Time 22 the relevant issue, spaces are set.
- If current price (traded price) does not exist when Special Quote is
removed, spaces are set.
- If there are no trade prices for the relevant issue, spaces are set.
Reserved 28 This item is reserved.
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FLEX Standard
LC: Control

1. Format (12 bytes)

()]
5| 2| 8
ol 2 o
=l 2| 8| =5| @
2| 3|2|&|E
E |l | = | B | F
2| »n

—_
N
-
—_
N
-
—
—
~
—
—
~—
—_
(*2)
-

2. Content and Output Condition

Content and Output Condition Remarks

1. Content
In this tag, the Test Mode Flag and the Start/End Flag that are used in a Control Message are set.
This tag appears as part of a Control Message (Communication Control, All-Day Information Control, Backup Information
Control and Health Check Control).

2. Output Condition

(1) Communication Control:
a. In the case of start of communication, this message is output at the specified time before opening of morning

session.
b. In the case of end of communication, this message is output at the specified time after closing of afternoon

session.

Detail about sending time,

refer to "2.1.1 Output time zone(Issue realtime information / Issue
basic information / TOSTNeT information)" of System
Operation.

* For multicast group for multicast group number information, control message for end of transmission is output after
outputting end of transmission for other exchanges' multicast group.
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FLEX Standard

Content and Output Condition Remarks

(2) All-Day Information Control:
a. In the case of start, before All-Day Information transmission.
b. In the case of end, after All-Day Information transmission.

(3) Backup Information Control:
a. In the case of start, before Backup Information transmission.

b. In the case of end, after Backup Information transmission. In cases where high traffic data over the throttle rate of a certain
multicast group is generated, there is a possibility that Health
(4) Health Check control: Check Control Message will not be transmitted in 60-second
Sent in 1-minute intervals during the period in which the abovementioned control message (Communication intervals.
Control) is sent (from start to end of communications). If user wants to monitor for circuit malfunction, TSE
Even during periods when there is no information being sent through the circuit, this message will be sent to allow recommends using not only Health Check Control Messages but
users to identify circuit malfunction. also other real-time issue messages.
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FLEX Standard
3. Detailed Format

. c =
o o = """
= = o L . o
= Name =| o| E Description Setting Condition
2 3| &8
-_— - >
m

1 | TagID 0 C | Indicates the control tag. “LC” is set.
2 | Reserved 2 2 C | This item is reserved.

Indicates the flag for identifying the distinction between | 1: Production Operation
3 | TestMode Flag 4 ! Production and Test Operation. 2: Test Operation

Indicates the flag for identifying the distinction between | (1) In the case of Control Message (Communication control, All-Day Information Control

Start and End. and Backup Information Control):
4 | Start/End Flag 5 1 C 1. Start

2. End
(2) In the case of Control Message (Health Check Control): space
Indicates the time. It is specified as “HHMMSS".
, In the case of Control Message (Health Check Control): Time at which this message is
5 | Time 6 6 C sent
Other than the above: space
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3. APPENDIX

3.1. Setting Instance of OVER/UNDER Quote

Total of quotes above quote 10 are output as OVER Quote. Total of quotes below quote 10 are output as UNDER Quote.

Asks

OVER Quote
(“31” is set.)

7
15

Quote 10
Quote 9
Quote 8
Quote 7
Quote 6
Quote 5

Quote 4

Quote 3

Quote 2
Quote 1 (Highest Priority)

Price
116
115
114
113
112
111
110
109
108
107
106
105
104
103
102
101

Bids

40
46
10

N

Quote 1 (Highest Priority)
Quote 2

Quote 3

Quote 4

Quote 5
Quote 6
Quote 7
Quote 8
Quote 9
Quote 10

~ouoasoRoSuow

UNDER Quote
(“19” is set.)
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FLEX Standard

3.2. Combination of Ask/Bid Section of Quote Message o: Setavalue
-:  Seta space
3.2.1. Quote1
ltem Ask Quote Bid Quote Remarks
No. | Price |Time Quote Flag Quantity| Price | Time Quote Flag Quantity
1 o o General Quote o ) o General Quote o
2 o o General Quote o - - -
3 - - General Quote
4 Quote Before Opening o o Quote Before Opening
5 o Quote Before Opening - - -
6 - - o o Quote Before Opening
7 o o Sequential Trade Quote o o General Quote
8 o o Sequential Trade Quote o o General Quote
9 o o General Quote o o Sequential Trade Quote
10 o o General Quote - o o Sequential Trade Quote
1" o o Sequential Trade Quote - - - -
12 - - o o Sequential Trade Quote
13 o o Special Quote ) o o General Quote o
14 o o Special Quote o o o General Quote —
15 o o General Quote ) o o Special Quote
16 o o General Quote - ) o Special Quote
17 o o Special Quote - - - -
18 - - o o Special Quote
191 o Special Quote Before Trading Halt - - - -
20 - - o - Special Quote Before Trading Halt
21 o Sequential Trade Quote Before Trading Halt - - - -
22 - - o - Sequential Trade Quote Before Trading Halt
23 - . . - .
24 o Special Quote - General Quote o
25 o Special Quote - General Quote
3-2
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26 | o o General Quote o o o Special Quote
27 o o General Quote - o o Special Quote
28 | o o Sequential Trade Quote - ° o General Quote o
29 | o o Sequential Trade Quote - ° o General Quote
30 | o o General Quote o o ° Sequential Trade Quote
31 ° o General Quote - ° o Sequential Trade Quote
32| o ° General Quote (Buying-Up/Selling-Down) o o | o General Quote o
3| o o General Quote o o | o General Quote (Buying-Up/Selling-Down)
41 O O General Quote (Buying-Up/Selling-Down) O - - - -
35 - - - - O | O General Quote (Buying-Up/Selling-Down) O
3.2.2. Quote 2 to Quote 10 o: Setavalue
-: Setaspace
[tem . | Ask Quote j | . Bid Quote | Remarks
No. | Price |Time Quote Flag Quantity| Price | Time Quote Flag Quantity
1 o) o General Quote o o o General Quote o Output even if Quote 1 is
2 o o General Quote o - - - - g quote gefore opening,
- - _ pecial Quote or
2 ° ° General Quote ° Sequential Trade Quote.
o: Setavalue
3.2.3. OVER/UNDER Quote
-:. Setaspace
Ask Quote Bid Quote
I,t\le(;n : : Remarks
. Time Volume Time Volume
1 o o o o
2 o o - -
3-3
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3 o o
4 - -
o: Setavalue
3.2.4. Market Order
-1 Setaspace
ltem Ask Quote Bid Quote
No : : Remarks
: Time Volume Time Volume
1 o o o) o)
2 o) o - R
3 o o
4 - .

Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.
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3.3. Change Flag of Quote Tags

The setting method of “Change Flag” of quote tags (Quote1-10, Market Order, OVER/UNDER) is as below.

Comparing with the latest information, in the case that any of “Price”, “Quantity” or “Time” information is changed, “1” is set in the change flag.

If there is no change, space is set. Concerning the time, even if the timestamp is the same as that of the latest information, the "actual time" (differences smaller than the timestamp) of
data generation is different. “Change Flag” (“1”) of “Time”, therefore, is set in the quote tag.

[Example]
(The Latest Information)
Ask Bid
Change Flag | Price Time* Quote Flag | Quantity | Change Flag | Price Time* Quote Flag | Quantity
Q1 1 500 103030000001 1 5000 1 495 103030000001 1 3000
Q2 1 501 103030000001 1 6000 1 494 103030000001 1 4000
Q3 1 502 103030000001 1 7000 1 493 103030000001 1 5000

10:30:30.000001

[ The Latest Information ] Changes in Quote 3 Information

(Sell) 7000—17000
(Buy) 5000—15000

10:30:30.000002

* “Time” is still “103030000001”, but actual time is changed.

3-5
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@ Output Information in Case Above

Ask Bid
Change Flag | Price Time Quote Flag | Quantity | Change Flag | Price Time Quote Flag | Quantity
Q1 1 500 103030000001 1 5000 1 495 103030000001 1 3000
Q2 1 501 103030000001 1 6000 1 494 103030000001 1 4000
Q3 1 502 103030000001 1 17000 1 493 103030000001 1 15000

Even though there is no change in the Price, Time or Quantity, “1” is set in the Change Flag because of a change in the actual time.

Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.
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3.4. Example of Buying-Up/Selling-Down

The setting method of Quote 1 (Highest Priority) about Buying-Up or Selling-Down by a single order is indicated as below.

1)

Buy Limit Order (price: ¥104, Qty: 50)

FLEX Standard

Total Sell Qty Price Buy Qty Total
Quote 4 10 10 105 This bid (¥104,50qty) is not sent
Quote 3 53 a3 104 50 because selling and buying
Quote 2 26 26 103 orders are matched immediately.
Quote 1 (Highest Priority) 21 21 102
101 40 40 Quote 1 (Highest Priority)
100 46 46 Quote 2
99 10 10 Quote 3
98
3-7
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Trading (price: ¥102, Qty: 21)

Sell Qt Price Buy Qt
Total / Y Total
Quote 3 10 10 105
53 This bid (¥104,29qty) is not sent
Quote 2 53 104 29 at execution (¥102,21qty),
Quote 1 (Highest Priority) 26 26 103
102

"General Quote (Buying-Up or Selling-Down): 2" is
set in Ask Quote1 at ¥103 during Buying-Up by
the Continuous Execution. 100 46 46 Quote 2
During Buying-Up, other new order at ¥103 is not

101 40 40 Quote 1 (Highest Priority)

Quote 3
possible to be executed. 99 10 10
98
Sending Data

Tag Ask Bid

Quote Price Qty Quote Price Qty
Q1 2 103 26 1 101 40
Q2 1 104 53 1 100 46
Q3 1 105 10 1 99 10

3-8
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Trading (price: ¥103, Qty: 26)

FLEX Standard

Quote 2
Quote 1 (Highest Priority)

Sell Qt Price Buy Qt
Total y i Total

10 10 105

53 53 104 3 ——— This bid (¥103,3qty) is not sent at
execution (¥103,26qty).
103

|

"General Quote (Buying-Up or Selling-Down): 2" is 102
setin Ask Quote1 at ¥104 during Buying-Up by the 101 40 40 Quote 1 (Highest Priority)
Sequential Trade. 100 46 16
During Buying-Up, other new order at ¥103 is not Quote 2
possible to be executed. 99 10 10 Quote 3
98
Sending Data
Tag Ask Bid
Quote Price Qty Quote Price Qty
Q1 2 104 53 1 101 40
Q2 1 105 10 1 100 46
Q3 1 99 10
3-9
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4)

Trading (price: ¥104, Qty: 3)

FLEX Standard

Sell Qt Price Buy Qt
Total / ey Total
Quote 2 10 105
Quote 1 (Highest Priority) 50 104
103
102
101 40 40 Quote 1 (Highest Priority)
100 46 Quote 2
After every order is executed, 46
99 10 10 Quote 3
General Quote is set.
98
Sending Data
Tag Ask Bid
Quote Price Qty Quote Price Qty
Q1 1 104 50 1 101 40
Q2 1 105 10 1 100 46
Q3 1 99 10
3-10
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3.5. Setting method of unit flag

1) The setting of Unit flag for Price

The setting method of unit flag for prices of stocks and CBs is as below.

* For unit flag for prices of stocks, it is set dynamically based on the price.
If valid to the 4th decimal place, “0” is set in unit flag.
If valid to the 3rd decimal place, “1” is set in unit flag.
If valid to the 2nd decimal place, “2” is set in unit flag.
If valid to the 1st decimal place, “3” is set in unit flag.
If only integer values are valid, “4” is set in unit flag.

* For unit flag for prices of CBs, “2” is set in unit flag.

2)  The setting of Unit flag for VWAP.
Unit flag of VWAP is fixed to “0".

3)  The setting of Unit flag for Parity.
Unit flag of Parity is fixed to “2".

3-11
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[Example(Unit flag for stocks)]
For tick size table, refer to "6.2.2 Number of Tick Size Table" of Common Items.

a. When the tick size is below 1 yen (assuming Tick Size is 0.5 yen and stock is under 3000 yen)
(In case that the "Number of Tick Size Table" of BP tag is "03".)

Sell Qty Price Buy Qty . Sell quote Buy quote
ag
Market order Unit flag Price Quote Qty Unit flag Price Quote Qty
| Distributed Q1 3 29995000 1 3 29990000 1
2 16 3002
e data Q2 3 30000000 4 3 29985000 2
2 9 3001
s 4 3000.0 Q3 4 30010000 9 3 29980000 4
1 2999.5 Q4 4 30020000 16 3 29975000 7
2999.0 1
2998.5 2
2998.0 4
2997.5 7
® Buy Limit order
2 5
s g Price: 2997.5 yen
= £
& Qty: 7
312
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b. When the tick size is not below 1 yen
(In case that the "Number of Tick Size Table" of BP tag is "01")

Copyrights © 2019 Tokyo Stock Exchange, Inc. All rights reserved.

Sell Qty Price Buy Qty . Sell quote Buy quote
ag
Market order Unit flag Price Quote Qty Unit flag Price Quote Qty
' Distributed Q1 4 29990000 1 4 29980000 1
2 16 3010
2 data Q2 4 30000000 4 4 29970000 2
2 9 3005
= 4 3000 Q3 4 300500000 9 4 29960000 4
1 2999 Q4 4 30100000 16 4 299550000 7
2998 1
2997 2
2996 4
2995 7
8 Buy Limit order
2
S 8 Price: 2997 yen
a 5 Qty: 7
3-13
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3.6. Sending Status Information
3.6.1. Timing of Status Information

Status Information indicates status about each issue at the time of sending. This information includes session schedule (Start of Order Acceptance, Beginning of Session, Close
of Session and so on) and Issue status of Realtime Message (Quotes, Trading Information, Trading Halt, Trading Suspension, Release of Trading Halt and so on).

Changing Status is described as below.
About sending details of Trading Halt/ Release of Trading Halt, refer to 3.5.2 Sending Status Information for Trading Halt/ Release of Trading Halt on this Volume.

Short Selling Regulation Flag: 1

(5) Trade at the price at or below the trigger price of short selling requlation
Change Flag: 1

Issue Status: 20

State Flag: space

Short Selling Regulation Flag: 1

Start of Order Acceptance Start of Closing of
for Morning Session Morning Session Morning Session
1 1 1 M \\
T 7.} | 7, A A | ) ((
A i A d i ! A A
(1) Change of Session Schedule | (3) Change of Session Schedule 1 ! 1 (7) Change of Session Schedule !
Change Flag: 1 I Change Flag: 1 d 1 i Change Flag: 1 !
lssue Status: 10 ! Issue Status: 20 ! i ! Issue Status: 40 1
o I State Flag: space 1 ! 1 State Flag: A0 H
State Flag: space I ) , ) 1 1 1 . ! i i
Short Selling Regulation Flag: 0 : Short Selling Regulation Flag: 0 I ' I Short Selling Regulation Flag: 1 i
I i 1 I !
i . i 1 i !
(2) Order input 1 i (6) Trading Halt(accept order input) !
Change Flag: space : : Change Flag: 1 (8) Backup Information for Morning Session
|SSSL:e I§Itatus: 10 I ! Issue Status: 10 IChangset Flag:4ospace
tate Flag: space i 1 State Flag: A ssue Status:
Short Selling Regulation Flag: 0 : : Short Selling Regulation Flag: 1 State Flag: A0
L
I
I
I
I
I
I
I
I
I
I
I
[

(4) Trade

Change Flag: space

Issue Status: 20

State Flag: space

Short Selling Regulation Flag: 0

3-14
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Start of Order Acceptance Start of Closing of
33 for Afternoon Session Afternoon Session Afternoon Session
1 1 1

T N
: A
1
1
1
1
1
1
1
1
1
1

> |

(G

(9) Change of Session Schedule
Change Flag: 1

Issue Status: 10

State Flag: A0

Short Selling Regulation Flag: 1

(15) Change of Session Schedule
Change Flag: 1

Issue Status: 40

State Flag: space

Short Selling Regulation Flag: 1

A

(11) Change of Session Schedule
No messages are delivered due t
Trading Halt

———————————)

[
(14) Trade at the price at or below the trigger price of short seMg regulation
Change Flag: space

Issue Status: 20

State Flag: space

Short Selling Regulation Flag: 1

(10) Order input

Change Flag: space

Issue Status: 10

State Flag: A0

Short Selling Regulation Flag: 1

i ——r <

13) Order input (16) Backup Information for Afternoon Session
Change Flag: 1 Change Flag: space

Issue Status: 20 Issue Status: 40

State Flag: space State Flag: space

Short Selling Regulation Flag: 1 Short Selling Regulation Flag: 1

—— e - -

[
(12) Release of Trading Halt
Change Flag: 1

Issue Status: 20

State Flag: A1

Short Selling Regulation Flag: 1

3-15
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3.6.2. Sending Status Information for Trading Halt / Release of Trading Halt

Messages to be delivered in case that trading is restricted (AO: Trading Halt (accepting order input), CO: Trading Suspension, D0: Trading Halt (not accepting order input)) or
Release of the restriction is released (A1: Release of Trading Halt, C1: Release of Trading Suspension) are described below.

The examples of the State Flags in [Tag] in Table 3.6.2-1 and Table 3.6.2-2 are for Trading Halt (accepting order input). For other states, please replace the State Flag
accordingly.

(1)  When restriction is executed
After sending restriction execution and quote clear information, quote information after imposing the restriction is output. The messages to be delivered in restriction
execution are divided into three patterns according to the latest Book Condition. Details of messages are described in Table 3.6.2-1.

Table 3.6.2-1 Messages to be delivered in Case that Trading is Restricted (Example using “A0”(Trading Halt))

No. Thg;%%s}hzoglégggt?(i}tri]on Trﬂgilrsg Messages to be Sent in Case that Trading is Restricted
Zaraba [Content of Message]  A)is output, then B) is output.
- — A) Restriction and Quote Clear Information (*1) is output.
During Restriction B) Quote after the Restriction is output.
Trading Suspension, Trading Halt Tag]
Itayose(BO) A) ST: Change Flag “1”, Issue Status “10”, State Flag “A0”
1 lssue whose Opening Price of the Day >> S;;(%A; 2QO, QM (Quote that Existed just before Restriction): Change Flag “1”, Other Items
isn't Determined. PA"3, YI: All ltems Space
B) ST: Change Flag “Space”, Issue Status “10”, State Flag “A0”
Q1-QA, QM, QO: Quote that Exists after Restriction is output.
Quote Flag Settings: Q1 (0: Quote Before Opening), Q2-QA (1: General Quote)

3-16
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The latest Book Condition Trading

No. Before the Restriction Halt

Messages to be Sent in Case that Trading is Restricted

[Content of Message]  A)is output, then B) is output.
A) Restriction, Special Quote before Trading Halt and Quote Clear Information (*1) is output.
B) Quote after the Restriction is output.

[Tag]

A) ST: Change Flag “1”, Issue Status “10”, State Flag “A0”

2 | Special Quote > Q1: Special Quote before Trading Halt
On the other side of Special Quote before Trading Halt (Q1), Q2-QA, QO, QM (Quote that
existed just before Restriction): Change Flag “1”, other items space” *2
PA’3, YI: all items space

B) ST: Change Flag “Space’, Issue Status “10”, State Flag “A0”
Q1-QA, QM, QO: Quote that exists after Restriction is output.
Quote Flag Settings: Q1 (0: Quote Before Opening), Q2-QA (1: General Quote)

[Content of Message]  A)is output, then B) is output.

A) Restriction, Sequential Trade Quote before Trading Halt and Quote Clear Information (*1) is
output.

B) Quote after the Restriction is output.

[Tag]
A) ST: Change Flag “1”, Issue Status “10”, State Flag “A0”
Q1: Sequential Trade Quote before Trading Halt
On the other side of the Sequential Trade Quote before Trading Halt (Q1), Q2-QA, QO, QM
(Quote that existed just before Restriction): Change Flag “1”, other items space *2
PA’3, YI: all items space
B) ST: Change Flag “Space’, Issue Status “10”, State Flag “A0”
Q1-QA, QM, QO: Quote that exists after Restriction is output.
Quote Flag Settings: Q1 (0: Quote Before Opening), Q2-QA (1: General Quote)
*1 Because of clearing the sequence of quote information at Trading Halt, space is set for existing quotes.
*2 Only the quote that exists before the Restriction is output.
*3 When trading is restricted in Underlying Stock or CB, the Parity Information (PA tag) of the CB issue is output.
When trading is restricted in Underlying Stock, output Parity Information of relevant CB. When trading is restricted in CB, output Parity Information of CB.

3 | Sequential Trade Quote >

3-17
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(2) When restriction is released
When quote is changed because of Restriction Release, the information below is output after Restriction Release.
The messages to be output in Restriction Release are divided into three patterns. Details of messages are described in Table 3.6.2-2.

Table 3.6.2-2 Messages to be delivered in Case that Trading is Restricted

FLEX Standard

ol Release of Just after Release of Restriction
Condition Res}qlctlon Sending Release Information of Restriction Book Condition
[Content of Message]  A)is output, then B) is output.
A) Release Information of Restriction is output.
B) Quotes that are changed by the execution after the Release of Restriction are output.
[Tag] | 5
Execution A) ST: Change Flag “1”, Issue Status “20”, State Flag “A1” (Release Information of Restriction)
(Matched) PA*2, YI: Parity and time based on the price just before Restriction is set (but when there are no trade, Zaraba
space is set).
_ B) ST. Change Flag “1”, Issue Status “20”, State Flag space
s Trading 4P, VL, VA, VW, PA, YI: Execution Information
uspgrnsmn S Quote Information after Trading Execution is output
Trading Quote Flag Settings: Q1-QA (1: General Quote)
Halt
[Content of Message] A)is output
A) Release Information of Restriction is output.
Not [Tag] Quote Before
Matched A) ST: Change Flag “1”, Issue Status “20”, State Flag “A1” (Release Information of Restriction) Openin
PA *2, YI: It is based on the price just before Restriction is set (but when there are no trade, space is pening
set).
(Stock/CB) Quote isn't sent because information is not changed.

3-18
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Release of Just after Release of Restriction
Book Restriction s
Condition * Sending Release Information of Restriction Book Condition

[Content of Message]  A)is sent, then B) is output.
A) Release Information of Restriction is output.

B) Quote that is changed by displaying Special Quote after Release Information of Restriction is output.

Trading [Tag]
Suspension Special | A) ST: Change Flag “1", Issue Status “20", State Flag “A1” (Release Information of Restriction) .
Tragirng % Quote PA*2, YI: Parity and time based on the price just before Restriction is set (but when there are no trade, space Special Quote
is set).
Halt B) ST: Change Flag “1”, Issue Status “20”, State Flag space

Q1-QA, QM, QO: Quote concerning Special Quote is output.
Quote Flag Settings: Q1 (3:Special Quote), Q1 (The other side of Special Quote), Q2-QA (1:General Quote)
PA*2. YI: Itis based on the Special Quote.

*1  After the restriction release, the condition changes into Execution, Not matched or Special quote.
*2  When restriction release occurs in the underlying stocks or the relevant issues, the parity information (PA tag) of the CB issues is output.
When restriction continues in the underlying stocks or the relevant issues, parity is space.
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