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BORSA  |TCH Emir Pozisyon Siralama - Order Book Ranking

ISTANBLIL

ITCH/GLIMPSE

Emirlerin, emir defterindeki sira bilgisinin yayinlanmasina son verilerek, bu siralamanin alinan veri
ile kurum tarafindan yapilmasina olanak saglayan bir yapiya gecilecektir.

Bu kapsamda yapilan degisiklikler:
* Order Book Directory (MsgType=R) mesaji glincellenerek;

 'Ranking Type' alani eklenecektir. Bu deger tiim Pay Piyasasi ve VIOP enstriimanlari icin
«1=PriceTime» degerini alacaktir.

* Add Order (MsgType=A) mesaji glincellenerek;
* 'Order Book Position' alani kaldirilacaktir.

* 'Ranking Sequence Number' ve 'Ranking Time' alanlari eklenecektir.




) API| Protokol Degisiklikleri
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ITCH/GLIMPSE

Massage Type 0 1
. _ . Timestamp — 1 4

Order Book Directory (MsgType=R) mesajina Nancreconds
Order book ID 5 4

«Ranking Type» alani mesajin sonuna eklenmistir. p— s |=
Long Name 41 32
ISIN 73 12
Financal Product 85 1
Trading Currency | 86 3
Number of 89 2
decimals in Price
Number of 91 2
decimals in Value
Odd Lot Size 93 4
Round Lot Size 97 4
Block Lot Size 101 4
Nominal Value 105 8
Number of Legs 113 1
Underlying Order | 114 4
book ID
Strike Price 118 4
Expiration Date 122 4
Number of 126 2
decimals in Strike
Price
Put or Call 128 1
Ranking Type 129 1 Numeric | Specify what ranking type

should be used.
1- PriceTime
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API Protokol Degisiklikleri

BORSA  ITCH Emir Pozisyon Siralama - Order Book Ranking
ITCH/GLIMPSE
Add Order (MsgType=A) mesajindaki
glincelleme, vyeni eklenen ve c¢ikarilan Message Type 0 1 A7
alanlarla birlikte sekildeki gibidir. Timestamp — 1 2
Emir defterindeki siralama 6nceligi igin Nanoseconds
o . . . . - Order ID 5 8
asagidaki adimlar takip edilmelidir. Bu Srder BooklD 3 2
adimlar RankingType = PriceTime olmasi Side 17 1
durumunda gegerlidir. OrderBook 48 4 Numeric | -Rankwithinorder
Emirlerin siralama mantigi: osition - book: -
Ranking Sequence | 18 4 Numeric Transaction-based and
v Fiyat kontrol edilir. Alis emirleri igin Number sequential number
fiyat ylksekse emir onceliklidir. Satis starting from 1.
emirleri icin fiyat dustukse emir Used only in ranking
onceliklidir. logic with ranking time.
v . L. . . It does not show order
Fiyat esit ise, Ranking Time kontrol book position
edilir. Diguk zamanli emir dnceliklidir. Quantity 22 8
v Fiyat ve Ranking Time esit ise, Ranking ~ |o1% 30 4
- Order Attributes 34 2
Seqeuence Number kontrol edilir, Lot Type 6 T
disiik Ranking Sequence Number olan Ranking Time 37 8 Numeric Ranking timestamp -
emir onceliklidir. Nanosecond




API Protokol Degisiklikleri

BORSA  |TCH Emir Pozisyon Siralama - Order Book Ranking

ISTANBLIL

ITCH/GLIMPSE

Mevcut Stirim (6rnek log):

A,2024-12-20T08:27:21.259336036(1734683241259336036),7947081483617902697,99999,B,2,50,15000,0,2
A,2024-12-20T08:27:27.222190621(1734683247222190621),7947081483617902698,99999,B,3,50,15000,0,2
A,2024-12-20T08:27:33.876736838(1734683253876736838),7947081483617902699,99999,B,2,50,20000,0,2
A,2024-12-20T08:27:40.526129026(1734683260526129026),7947081483617902700,99999,B,2,50,25000,0,2
A,2024-12-20T08:27:52.847159744(1734683272847159744),7947081483617902701,99999,B,%,15,14000,0,2
A,2024-12-20T08:28:03.498848224(1734683283498848224),7947081483617902702,99999,B,8,20,14000,0,2
A,2024-12-20T08:46:58.376374722(1734684418376374722),7947081483617902698,99999,B,3,50,21000,0,2
A,2024-12-20T08:48:42.837807029(1734684522837807029),7947081483617902698,99999,B,3,60,21000,0,2
A,2024-12-20T08:51:45.281534691(1734684705281534691),7947081483617902698,99999,B,4,65,26000,0,2
A,2024-12-20T08:53:17.911299806(1734684797911299806),7947081483617902698,99999,B,3,65,23000,0,2
A,2024-12-20T08:54:22.345735169(1734684862345735169),7947081483617902698,99999,B,3,45,23000,0,2

BISTECH 3.12 Surimd (6rnek log):

A,2024-12-20T08:27:18.349932887(1734683238349932887),7947054816166686880,99999,B,1,50,15000,0,2,1734683238349932887
A,2024-12-20T08:27:25.340430755(1734683245340430755),7947054816166686881,99999,B,1,50,15000,0,2,1734683245340430755
A,2024-12-20T08:27:35.687004165(1734683255687004165),7947054816166686882,99999,B,1,50,20000,0,2,1734683255687004165
A,2024-12-20T08:27:44.231275954(1734683264231275954),7947054816166686883,99999,B,1,50,25000,0,2,1734683264231275954
A,2024-12-20T08:27:58.036813214(1734683278036813214),7947054816166686884,99999,B,1,15,14000,0,2,1734683278036813214
A,2024-12-20T708:28:08.735862775(1734683288735862775),7947054816166686885,99999,B,1,20,14000,0,2,1734683288735862775
A,2024-12-20T08:47:00.408202867(1734684420408202867),7947054816166686881,99999,B,2,50,21000,0,2,1734684420408202867
A,2024-12-20T08:48:40.806029771(1734684520806029771),7947054816166686881,99999,B,2,60,21000,0,2,1734684520806029771
A,2024-12-20T08:51:47.970375376(1734684707970375376),7947054816166686881,99999,B, 2,65,26000,0,2,1734684707970375376
A,2024-12-20T08:53:16.099180516(1734684796099180516),7947054816166686881,99999,B, 2,65,23000,0,2,1734684796099180516
A,2024-12-20T08:54:20.649417936(1734684860649417936),7947054816166686881,99999,B, 2,45,23000,0,2,1734684796099180516
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BORSA Aciga Satig — Short Sell

ISTANBLIL

ITCH/GLIMPSE

Aciga Satis ve Yukari Adim Kurali ile ilgili mesajlarda iki farkh alanda verilen bilgiler konsolide edilerek,
tek bir alan Gizerinden bilgi akisi saglanacaktir.

Sadece Pay Piyasasi enstrimanlari igin
yvayinlanan Short Sell Status (MsgType=V) Message Type | O 1 "
mesajl guncellenerek; Timestamp— | 1 4
Nanoseconds
* Short Sell Validation alani kaldirilacaktir. Order BookID | 5 4
o . . Short Sale 9 1 Numeric | Specify Short Sell
* Short Sale Restriction alanina ait degerler Restriction status and what
gunce”enecektir- Short Sell validation
rule that should be
0 = No restrictions (Short selling is used
allowed with no price validation) Shertsel S Numerie
it

1 = Short selling is not allowed

2 = Short selling is allowed with up-
tick rule
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BORSA Aciga Satig — Short Sell

ISTANBLIL

FIX REFERENCE DATA

Aciga Satis ve Yukari Adim Kural ile ilgili mesajlarda iki farkh alanda verilen bilgiler konsolide
edilerek tek bir alan tzerinden bilgi akisi saglanacaktir.

FIX Reference Data Security Definition (MsgType=d) ve Security Definition Update Report
(MsgType=BP) mesajlari glincellenerek;

* ShortSellValidation (tag=21070) alani kaldirilacaktir.

* ShortSaleRestriction (tag=8000) alanina ait degerler glincellenecektir. Bu tag sadece Pay
Piyasasl enstrimanlari icin yayinlanacaktir. Gincel degerler;

0 = No restrictions (Short selling is allowed with no price validation)
1 = Short selling is not allowed

2 = Short selling is allowed with up-tick rule
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TIP VERI YAYINI

Aciga Satis ve Yukart Adim Kurali ile ilgili mesajlarda iki farkli alanda verilen bilgiler konsolide
edilerek tek bir alan tzerinden bilgi akisi saglanacaktir.

TIP Veri Yayininda BasicDataTradable (MsgType=BDt) ve Tradableinfo (MsgType=Ti) mesajlari
glincellenecektir.

* Short Sell Enabled (SSv) ve Short Sell Validation (Sv) alanlari mesajlardan cikartilacaktir.
* Yeni tanimlanan Short Sale Restriction (SSr) alani ilgili mesajlara eklenecektir.

1 = No restrictions (Short sell is allowed with no price validation)

2 = Short sell is not allowed

3 = Short sell is allowed with up-tick rule
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Emrimle Eslesmesin 6zelligi belirli bir ID ile isaretlenmis emirlerin ayni isareti tasiyan diger emirler
ile eslesmesini 6nlemek lzere gelistirilmistir.

Emrimle Eslesmesin 6zelliginin kullaniminda 3 alan bulunmaktadir;
s “SMP Seviyesi” -> 1) Uye icinde 2) Uyeler arasinda
 “SMP Yontemi” -> 1) Agresif emri iptal et 2) Pasif emri iptal et 3) Her iki emri iptal et
«  “SMP ID” -> Uc haneli, biyiik-kiiciik harfe duyarli, alfaniimerik bir degerdir.

Emrimle Eslesmesin 6zelligi kapsaminda FIX OE, FIX DC ve OUCH protokolleri glncellenecek,
BISTECH Islem Terminali (TW) uygulamasinda ‘Emir Defteri’ ve ‘Emir Ge¢misi’ pencerelerine ‘SMP
Level’, ‘'SMP Method’ ve ‘SMP ID’ alanlari eklenecektir.

Pay Piyasasi ve Vadeli islem ve Opsiyon Piyasasi’nda algoritmik emir iletim sistemleri icin ileride
devreye alinmasi planlanan Emrimle Eslesmesin (Self-Match Prevention, SMP) 6zelliginin BISTECH
3.12 sirumui ile teknik gecisi yapilacaktir.

Teknik Calisma Esaslari:

https://borsaistanbul.com/files/emrimle-eslesmesin-ozelligi-teknik-calisma-esaslari.pdf



https://borsaistanbul.com/files/emrimle-eslesmesin-ozelligi-teknik-calisma-esaslari.pdf
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FIX ORDER ENTRY

New Order Single (MsgType=D) ve Execution Report — (Order Ack, Cancel Replace Ack,
Unsolicited Order Update ve Order Suspended) (MsgType=8) mesajlari glincellenerek asagidaki
alanlar eklenecektir.

* SMP Level (tag=21114)

1= Within a member 2= Across members
e SMP Method (tag=21115)

1= Cancel aggressive 2= Cancel passive 3= Cancel both
* SMPID (tag=21116)

If SMP Level=1, SMP ID is assigned by member.

If SMP Level=2, SMP ID is assigned by the exchange.

FIX hata mesajlari (FIX Error Messages) glincellenerek, SMP ile ilgili yeni hata kodlari eklenecektir.

BISTECH 3.12 sirimd kapsaminda glincel BISTECH FIX Veri sozlugii
https://borsaistanbul.com/tr/sayfa/467/fix-veri-sozlugu adresindedir.



https://borsaistanbul.com/tr/sayfa/467/fix-veri-sozlugu
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FIX DROP COPY
Execution Report (MsgType=8) mesaji giincellenerek asagidaki alanlar eklenecektir.
* SMP Level (tag=21114)
*  SMP Method (tag=21115)
* SMPID (tag=21116)
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BORSA Emrimle Eglesmesin - SMP
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OUCH

Enter Order (MsgType=0) ve Order Accepted (MsgType=A) mesajlari glincellenerek asagidaki
alanlar eklenecektir.

e SMP Level
e SMP Method
e SMPID

Order Canceled (MsgType=C) mesajindaki Reason alanina SMP nedeniyle yeni iptal kodu (46 - Order
deleted due to SMP) eklenecektir. Ayrica Order Rejected (MsgType=J) mesajinda yeni emir ret
kodlari (Reject Code) bulunacaktir.

Yeni eklenen alanlar nedeniyle Enter Order (MsgType=0) mesajindaki alanlarin offset degerleri
giincellenecek, Order Accepted (MsgType=A) mesajinin boyutu degisecektir. ilgili mesajlar BISTECH
3.12 sirim gegisi ile birlikte glincellenen boyutlara uygun sekilde adapte edilmelidir.
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Emrimle Eslesmesin - SMP

Message Type o 1 “a" Enter Order Message.
Order Token 1 14
Order book ID 15 4
Side 15 1
Quantity 20 8
Price 28 4
Time In Force 32 1
Open Close 33 1
Client/Account 34 16
Custormer Info 50 15
Exchange Info 65 32
Display Quantity o7 8
Client Category 105 1
OffHours 106 1
Rezsruad 107 z
SMP Level 107 1 Mumeric SMP Level indicates the scope of SMP.
Values:
0 =Empty
1=Within a member
2 = Across members
SMP Method 108 1 Numeric SMP Method indicates the action that should be
undertaken by the trading system in case of a potentia
prevention.
Values:
0 =Empty
1=Cancel aggressive
2 =Cancel passive
3 =Cancel both
SMP ID 109 3 Alpha- SMP ID defines that the order is eligible for self-match
numeric prevention
For SMP Level 1, SMP ID is assigned by member.
For SMP Level 2, SMP ID is assigned by the exchange
Reserved 112 2 Reserved for future use

OUCH

Message Type (1] 1 A Order Accepted Message.
Timestamp — 1 B
Manosec- onds
Order Token ] 14
Order book 1D 23 4
Side 27 1
Order ID 2B B
Quantity 36 B
Price 44 4
Time In Force 48 1
Open Close 45 1
Client/Account 50 16
Order 5State 73 1
Customer Info 67 15
Exchange Info B2 32
Pre Trade Quantity 114 B
Display Quantity 122 B
Client Category 130 1
OffHours 131 1
I a2 2
SMP Level 132 1 Numeric SMP Level indicates the scope of SMP.
Values:
0 =Empty
1 ="Within a member
2 = Across members
SMP Method 133 1 Numeric SMP Method indicates the action that should be
undertaken by the trading system in case of a potential
prevention.
Values:
0 = Empty
1= Cancel aggressive
2 = Cancel passive
3 = Cancel both
SMP ID 134 3 Alpha- SMP ID defines that the order is eligible for self-match
numeric prevention.

For SMP Level 1, SMP ID is assigned by member.
For SMP Level 2, SMP ID is assigned by the exchange.
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TIP VERI YAYINI

TIP Veri Yayininda TradeStatistics2 (MsgType=v) mesajindaki VWAP ile ilgili asagidaki alanlar
mesajdan c¢ikartilacaktir.

* VWAP (Wp)

« VWAPDIffPer (Wd)

* SettlementPriceVWAP (SWp)
* CompoundYieldVWAP (CYWp)
* ValidationVWAP (VWp)

* YieldVWAP (YWp)
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BORSA Teknik Dokumanlar

ISTANBLIL
2% borsaistanbul.com/tr/sayfa/441/teknik-dokumanlar )/
(g, Eg\ﬁi}s‘ﬁ " Kurumsal Piyasalar Sirketler Endeksler Veriler Teknoloji T:;::::il Uyeler ‘:?:al:z

Teknik Dokumanlar
Teknoloji / Teknik Kaynaklar

Teknoloji Teknik Dokumanlar
BISTECH Teknolojisi > BISTECH (PAY+VIOP+BAP+KMTP) [IESEeail=1¥NSeIN
Teknoloji Hizmetleri >

FIX Protokolu Teknik Kurallar Dokimani

Surduradlebilirlik

Q W

Finansal
Okuryazarlik

is Ortaklan >
Dokiaman Tipi
Teknik Kaynaklar %
Genium INET FIX Protocol Specificatior PDF 3,60 MB 05 Ara, 2024 N,
Duyurular
Teknik Dokumanlar Genium INET FIX Protocol Spe e s e e
PDF 78 N 07 Sub, 2025 v
(SR312) PD 2,78 MB 07 Sub, 2025 A
Test Ortamlari
Genit NET FIX Reference Data
:c.wum INE 7\ Referer Data PDE 119 MB 15 Kas. 2024 "
Protocol Specification et
Uygulama Yazilimlan >
Genium INET FIX Referer Data PDF 81c KB |
y PDE 5 KB L
Destek&lletisim > Protocol Specification (SR 3.12) : 515 KB K2
Genium INET EIX Drop Copv Pr ICO!
Genium INET FIX Drop Copy Protocol DRE =G AR TR IOIL L
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* Surim gegcisi ile birlikte halka arzin iki glininde farklihk gosteren seans akisi standardize
edilerek tek bir seans akisina indirilecektir.

* Halka arz sirecinin ikinci gini saat 18.30 itibariyla gerceklestirilen halka arz dagitimi
18.30’dan 18.15’e ¢ekilmistir.

*  Bununla birlikte seans akisinin ismi degismemistir. Yeni bir seans bolimu ilave edilmemistir.

* Yeni seans akis tablosu:

P _MARJ YAYIN 07:00
P_ARA 07:30
P_TEKTARAF HLKARZ GZ 10:30
P_BP_TEK TARAF_CAGSN 13:00
P_TEKTRF_IPMO HLA GZ 18:10
P _ESLESTIRME_I H 18:15
P_GUNSONU_ISLEMLERI 18:20
P_GUNSONU_ISTATISTIK 18:25
P_GUNSONU 18:30
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BISTECH 3.12 Siiriimii Canli Ortam (Prod) Devreye Alim Tarihi
12 Mayis 2025

BISTECH 3.12 Siiriimii Uye Serbest Test Ortami (Pre-Prod) Devreye Alim Tarihi
10 Subat 2025

Teknik Dokiimanlara ve Test Ortami Bilgilerine erisim igin:
https://www.borsaistanbul.com/tr/sayfa/441/teknik-dokumanlar

Uye Serbest Test Ortami (Pre-Prod) Uygulamalarina erisim icin:
https://connectint3.borsaistanbul.com/login -> Verda -> Uygulama Yazilimlari



https://www.borsaistanbul.com/tr/
https://www.borsaistanbul.com/tr/sayfa/441/teknik-dokumanlar
https://connectint3.borsaistanbul.com/login

(;) Soru & Cevap

BORSA
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Tesekkdrler.
Sorular?

Bize ulasin: bistechsupport autoticket@borsaistanbul.com



mailto:bistechsupport_autoticket@borsaistanbul.com
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