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ZKkratky

Zkratka Popis
BIN API Binarni API
CS OTE Centralni systém Operatora trhu
EAN European Article Number — jednoznaény mezinarodni identifikator obecny
EIC Energy Identification Code - jednozna¢ny mezinarodni identifikator v energetice
FZ Finanéni zajisténi
IS OTE Informacni systém Operatora trhu
Protobuf Protocol buffgrs - Jazykové a platformné neutralni a rozsifitelny mechanismus serializace
strukturovanych dat od Googlu (https://protobuf.dev)
SFVOT Systém Finanéniho vypofadani OTE
uT Ugastnik trhu
VDT Kontinualni vnitrodenni trh s elektfinou
XML Extensible Markup Language
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1. Uvod

Cilem tohoto dokumentu je poskytnout specifikaci rozhrani pro kontinualni vnitrodenni trh s elektfinou
(VDT) prostfednictvim AMQP serveru a za pouziti BINARY API protocol buffers formatu obsahu

Zprav.
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2. Popis externiho rozhrani

Automatickd komunikce trhu VDT probiha vyhradné prostifednictvim komunikace s AMQP serverem
RabbitMQ. Rozhrani pro AMQP server RabbitMQ je vSem tc€astnikim k dispozici bez rozliSeni klienta
(identifikace probiha prostiednictvim certifikatu).

Ucastnik si musi provést implementaci svého klienta, ktery se bude k MQ serveru pfipojovat a
prostfednictvim kterého bude posilat své pozadavky a piijimat odpovedi a hromadné zpravy. Je mozné
vyuzit AMQP klientskou knihovnu RabbitMQ — viz webové stranky produktu www.rabbitmg.com.

Postup navazani komunikace a jednotlivé komunikacni scénéfe jsou popsané v nasledujicich ¢astech.

2.1. Komunikaé¢ni protokol

Komunikace s MQ serverem probiha prostfednictvim protokolu AMQP (Advanced Message Queuing
Protocol). Jedna se o otevieny standard pro komunikacni vrstvu aplikaci pracujicich na datové vymeéné
pomoci zprav. Implementace bude provedena prostfednictvim MQ serveru RabbitMQ verze 4.0.3.

AMQP standard definuje zakladni entity:

e Exchange — vstupni bod pro ptijem zpravy
e Routes — sméfovani (distribuce) zpravy
e Queue — Vystupni fronta zprav

MQ serveri

Publish

Publisher

Obrazek 1 — Komunikace s MQ serverem

2.2. Pripojeni na MQ server

Pro ptipojeni potfebuje externi i€astnik znat nasledujici technické informace: adresu RabbitMQ serveru,
port a identifikaci virtual host — tyto informace jsou specifikovany zvlast pro jednotliva prostiedi
aplikace =~ OTE-COM v dokumentech Error! Reference source not found., [2]. Popis zpiisobu
pfipojeni vlastni klientské aplikace je dostupny na adrese http://www.rabbitmg.com/api-guide.html.
Externi ucastnik poskytuje OTE svuj klientsky certifikat.

Prvnim krokem je navazani spojeni ,,connection na MQ server. Pro vytvofeni ,,connection® je
zapottebi klientsky certifikat Gi€astnika, ktery je nutno nejprve zaregistrovat v systému OTE.

Na zékladé tohoto spojeni jsou vytvafené komunikac¢ni kandly ,, channels“, které se ptipojuji
k jednotlivym ,, queue “, které slouzi pro vzajemnou komunikaci mezi klientem a serverem.
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Obrazek 2 — Pfipojeni k MQ serveru a architektura toku zprav

2.3. Typy vymény zprav
Pro komunikaci Klient — MQ server jsou pouzité dva zakladni typy komunikace:

e Dotaz-odpovéd’ (request-response) — dotazy nebo pozadavky iniciované klientem, na které MQ
server asynchronné odpovi. Odpovéd’ je odeslana pouze iniciatorovi komunikace.

e Hromadna zprava (broadcast) — plosné rozesilani zprav z MQ serveru na klienty. Rozesilani se
provadi na zakladé¢ definovanych distribu¢nich pravidel a ptistupovych prav.

2.3.1. Request-Response komunikace

Kazdy wuzivatel ma na RabbitMQ serveru vytvofenou svou privatni ,, Exchange® snazvem
wmarket.exchanges.clientRequest. [USER _ID] “, ktera slouzi pro zadavani pozadavkl od klienta k MQ
serveru. Pravo zapisu do této konkrétni exchange ma pouze dany uzivatel.

Pro piijem privatnich zprav pouziva uzivatel frontu nazyvanou ,response queue“, ktera neni
piedvytvoiena na AMQP serveru, ale je vytvaiena jednotlivymi klienty. Pfi startu aplikace si musi klient
vytvofit svou anonymni frontu s automaticky generovanym nazvem, jejiz nazev je dale pouzit
v elementu reply-fo ve vSech zpravach. Fronta musi byt vytvofena s témito technickymi parametry:
durable=false, autoDelete=true, exclusive=true.
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Typy pozadavki:

e Pokyn (Management request) — zadani nabidky, modifikace, anulace
e Dotaz (Inquiry request) — dotaz na obchodni data

Pfi zadani pozadavku typu ,,Pokyn* je uZzivateli okamzité vracena odpovéd (distribuovana do
ResponseQueue) zpravou Acknowledgement Response (AckResp) a po zpracovani pozadavku
v systému je odeslana odpovidajici odpovéd’ na zadany pokyn (distribuovdna do BroadcastQueue).
Pokud dany pokyn zplsobi zménu v obchodnich datech, je odeslana hromadna zprava na vSechny
uzivatele, kterych se zména tyka, s odpovidajicim obsahem.

Pfi zadani pozadavku typu ,,Dotaz* je uzivateli odesldna piislusnad odpoveéd’ do jeho privatni fronty
pro odpovédi (ResponseQueue).

Pozadavek typu ,,Pokyn je z divodu zajiSténi integrity a nepopiratelnosti zabezpecen elektronickym
podpisem a zabalen do struktury SignedMessage (viz kap. 3 Pouziti elektronického podpisu). V ramci
komunikace mezi klientem a aplikaci VDT plati obecna nutnost vypliiovani atributu type (viz kap 2.6.1
AMQP atributy).

2.3.2. Hromadné zpravy — Broadcast
Systém poskytuje 2 zakladni typy hromadnych zprav:
e Market data zpravy — zpravy o zméné v obchodnich datech a zméné stavu trhu. Zpravy
jsou distribuované na vSechny pfihlaSené uzivatele s pfisluSnymi opravnénimi na dané trhy.
e Heartbeat zpravy — zpravy pro ovéfeni aktivniho spojeni s klientem.

Kazdy uzivatel ma na RabbitMQ serveru vytvofenou svou privatni frontu zprav s ndzvem
wmarket.broadcastQueue. [USER _ID]*“, ke které je pfipojen a dané zpravy vybird. Pokud nebude
uzivatel zpravy priibézné€ vybirat, mize dojit k zahlceni jeho fronty a nové zpravy jiz nebudou do jeho
fronty zatazované. Tim se vystavuje riziku, Ze neobdrzi vSechny informace z trhu.

2.3.3. Distribucni pravidla

Popis distribu¢nich pravidel uvadi nasledujici tabulka. Nékteré klice jsou dynamicky definované
podle aktualniho nastaveni trhu a pfistupovych prav uzivatele.
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Smeérovaci kli¢ Popis

public vefejna informace, distribuovana na vSechny uzivatelé

public.<market id> vetejné informace o daném trhu, distribuovana na vSechny uzivatelé, ktefi maji
pfistup na dany trh

public.trade.<product name> vefejné informace o obchodu, distribuovana na vsechny uzivatelé, ktefi maji
pfistup na dany produkt

PRTC <partic_id> informace relevantni pro konkrétniho ti¢astnika trhu

<product_name> informace relevantni pro produkt

<product_name>.<delivery area> informace relevantni pro produkt a oblast dodavky

<product_name>. PRTC_<partic_id> informace relevantni pouze pro PARTIC ID vzhledem k produktu

trade informace o obchodech pouze pro administratory (obsahuji obé strany obchodu)

halfTrade.<prod_name>. PRTC <partic_id> | privatni informace o vzniklych obchodech (obsahuje pouze polovinu obchodu
pro daného ucastnika)

USR_<user_id> privatni informace uréené pouze pro daného uzivatele

Tabulka 1 — Prehled distribucnich pravidel

Pro nazornost je uveden nasledujici pfiklad na konkrétnim uzivateli.

Uzivatel: 123, Ugastnik: 12, Pfistup na trh: INTRADAY, Dostupné produkty: INTRADAY IH,
Dostupné oblasti: CZ

Uzivatel bude dostavat zpravy, které budou zaslany s nékterym z nasledujicich distribu¢nich klica:

public

public.INTRADAY
public.trade.INTRADAY 1H
PRTC 12

INTRADAY 1H

INTRADAY 1H.CZ

INTRADAY_ 1H.PRTC 12
halfTrade. INTRADAY 1H.PRTC 12
USR 123

2.3.4. Pouziti sekvenci pro Broadcast zpravy

Sekvencni ¢isla jsou pouzité pro identifikaci poradi Broadcast zprav za ucelem zjisténi, jestli néjaka
zprava nebyla ztracena. Sekvencni ¢islo neni pfimo obsazeno v téle zpravy, ale je soucésti hlavicky
AMQP zpravy jako atribut ,,market-group-sequence.

Sekvence je vzdy navySena o hodnotu jedna pro kazdou dal$i Broadcast zpravu. Sekvence jsou
uchovavany pouze v paméti (nejsou ukladan€), coz znamena, Ze pfi restartu nebo ukonceni serveru bude
nastavena na hodnotu 0. Pokud klient obdrzi neocekavanou hodnotu (hodnota je jina nez posledni ¢islo
+ 1), mél by si vyzadat aktualni data trhu ze systému CS OTE.

Sekvenéni ¢isla jsou pocitané pro jednotlivé distribu¢ni kli¢e (routing keys — atribut ,,market-group-id*
v zéhlavi zpravy). Pro jednotlivé distribucni seznamy budou tedy cisla sekvenci odli$na. Fronty
ptipojené na default broadcast exchange se stejnym distribu¢nim klicem obdrzi totozné Cislo sekvence.
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2.34.1. Broadcast zprava pro rekonciliaci sekvenc¢nich ¢isel

Jedna se o vlastnost OTE-COM pro zajisténi vétsi robustnosti komunikace s UT. Na kazdého
pripojeného klienta je distribuovana specialni broadcast zprava s informaci o naposledy pouzitych
sekvencnich ¢islech pro kazdy smeérovaci klic.

Pro distribu¢ni zpravy SequenceNumbersRprt plati nasledujici pravidla:

1. Jedna a tataz distribu¢ni zpréva je distribuovana vSem klientim
2. Takto vSichni klienti obdrzi distribuovanou zpravu, ktera obsahuje posledni pouzité sekvencni
¢isla vsech jak privatnich tak vefejnych smérovacich klict, véetné téch, které pro daného klienta
nejsou relevantni
3. Kazdy klient si ze zpravy vybere pouze jemu relevantni smérovaci klice
4. Kazdy smérovaci kli¢ je ve zpraveé uveden pouze jednou
5. Zprava je distribuovana kazdych x vtefin?
o Sekvenéni ¢islo daného smérovaciho kli¢e je vzdy posledni zndmou hodnotu v
okamziku vytvareni zpravy SequenceNumbersRprt
o Sekvenéni ¢islo je vynulovano vzdy, kdyz dojde k restartu serveru

Message/Field Type |m/o| No. |Data Type Short description
SequenceNumbersRprt| MSG Structure
FIELD | m Standard header of each message. Please see chapter 2.6.7 Standardni
standard_header Structure iy .
hlavi¢ka zpravy
seq_numbers FIELD m | 1..n |Structure
routing_key FIELD o String Routing Key, Each Routing Key is present only once
sequence FIELD 0 Integer Latest sequence number of the Routing Key

Tabulka 2 — Struktura zprdvy SequenceNumbersRprt

2.4. Neplatné a neroutovatelné dotazy

Je dualezité, aby klienti vytvareli platny protobuf (proto3) obsah zprav, které zasilaji do CS OTE. Zpravy,
u kterych CS OTE systém nebude schopen ptecist protobuf (proto3) obsah, budou zamitnuté.

Pokud CS OTE systém nemtize zpracovat pozadavek z divodu, ze pozadavek neni korektni nebo
nemuze byt zpracovan, je odeslana negativni odpovéd’. Odpoveéd’ obsahuje detail s uvedenim divodu,
proc¢ pozadavek nebyl zpracovan.

Pokud CS OTE systém nemiize zpracovat dotaz z diivodu neplatné nebo chybéjici verze v hlavicce
zpravy, je odeslana nativni error odpovéd’. Odpoveéd ma v tomto piipad€ nastaveny atribut content-type
na hodnotu market/error. T€lo zpravy obsahuje chybovou zpravu kdédovanou v UTF-8. Odeslani
nativni chybové odpovédi je vyvolano zjisténou chybou pfi validaci zpravy systémem CS OTE. Tyto
valida¢ni chyby mohou nastat v nasledujicich pfipadech:

Nevyplnén atribut AMQP zpravy user-id
Nevyplnén atribut AMQP zpravy content-type
Nevyplnén atribut AMQP zpravy reply-to
Nevyplnén atribut AMQP zpravy correlation-id
Nevyplnén atribut AMQP zpravy type

Neznamy protobuf (proto3) obsah AMQP zpravy

2 Ptedpokladany interval je 5 vtefin, bude upfesnéno pozdé&ji v rimci implementaéniho projektu
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Pokud CS OTE systém nemiiZe zpracovat pozadavek, protoze neb¢zi (z divodu vypadku nebo restartu),
pozadavek bude zruSen na stran¢ AMQP serveru a klient o této situaci bude informovan prosttednictvim

jeho ,.return listener®,

2.5. Zpracovani pri vypadku

V ptipadé, ze AMQP server nebezi (z divodu vypadku nebo restartu), klientské prihlaseni je ztraceno.
Pokud ma klient registrovan ,,shutdown listener*, obdrzi o vypadku notifikaci z AMQP serveru.

Po spésném opetovném piipojeni na AMQP server se klient musi opét piihlasit.

2.6. Obecné informace komunikacnich zprav

2.6.1. AMQP atributy

Atributy AMQP pouzité pro komunikaci mezi klientem a VDT aplikaci.

AMQP Message Atribut

Popis

content-type

Contains information about the used payload version as well as the used message type.
Valid content-type definitions are (version number has to be filled with the used version):

. market/request; version=x (Used by the client when sending requests)
. market/response; version=x

- market/broadcast; version=x

. market/heartbeat; version=x

. market/error; version=x

Current version of messages is 5.

type Contains fully qualified name of the message

signed-type Contains name of the signed message (message signing is applicable for AddOrderReq
ModifyOrderReq, and ModifyAllOrdersReq). Used only for type=SignedMessage.

reply-to Contains the queue name a response has to be sent to

user-id Contains the login-id of the logged in system

correlation-id

Contains the request message id generated by client

expiration Contains an optional entry specifying if the request should be deleted if not executed within
the specified time
contentEncoding Contains gzip, if messages are compressed (content is encrypted using gzip method);

property is null if messages are not compressed.

Message compressing can be activated per message type (e.g. OrdrExecutionRprt) .

market-group-sequence

Identify the order of the broadcasts counted for ,,market-group-id“. Only for broadcast
message.

market-group-id

Identification of routing key belongs to attribute ,,market-group-sequence”. Only for
broadcast message.

timestamp

Timestamp of distributed message fulfilled by RabbitMQ server. For more information you
can see at https:/www.rabbitmq.com/releases/rabbitmq-java-client/v3.6.1/rabbitmg-java-
client-javadoc-3.6.1/com/rabbitmg/client/ AMQP.BasicProperties.html#get Timestamp().

2.6.2. Konvence protobuf

Zpravy, jejichz AMQP atribut content-type odovida typim zprav market/request, market/response a

Tabulka 3 — Atributy zpravy dle AMQP

market/broadcast, obsahuji datovou ¢ast v binarnim formatu protobuf (proto3).
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V definici zprav v binarnim formatu protobuf (proto3) jsou pouzité nasledujici konvence:

e MSG (MESSAGE): Pouziva se pouze pro oznaceni vlastni zpravy (napt. AddOrderReq)
e FIELD: Oznacuje pole uvnitf zpravy, pouziva se pro vlastni hodnoty (napft. price), ale také pro
struktury hodnot (napt. order struktura ve zpravé AddOrderReq).

2.6.3. Hodnoty mnoZstvi ve zpravach

Hodnoty mnozstvi ve vSech zpravach jsou uvadéné jako celociselné (int32). Vlastni hodnota je dana
skupinou poli ve zpraveé ProductinfoRprt — decimal shift_quantity, min_quantity a quantity unit (viz
kap. 2.8.4.13 Product Information Report (ProductInfoRprt)). Polozka decimal shift quantity urcuje
pozici desetinné carky v zadaném celociselném Cisle (napf. hodnota mnozstvi 5200 s hodnotou pole
decimal_shift quantity = 3, znamena hodnotu 5,200).

Polozka min_quantity urcuje nejmensi krok pro zaddni mnozstvi (napt. min_quantity = 100
a decimal _shift_quantity = 3 znamena, ze mnozstvi je mozné zadavat s krokem 0,1).

Polozka quantity unit definuje jednotku mnozstvi.

2.6.4. Hodnoty ceny ve zpravach

Hodnoty tykajici se cen jsou ve vSech zpravach uvadéné jako celociselné (int64). Vlastni hodnota je
dana skupinou poli ve zpraveé ProductinfoRprt — decimal shift price, tick size a currency (viz kap.
2.8.4.13 Product Information Report (ProductInfoRprt)).

Polozka decimal_shift price urcuje pozici desetinné ¢arky v zadaném celoCiselném ¢isle (napt. hodnota
ceny 3624 s hodnotou pole decimal shift price = 2, znamena hodnotu 36,24).

Polozka tick size urCuje nejmensi krok pro zadani ceny (napf. tick size =1 a decimal_shift price =2
znamena, Ze cenu je mozné zadavat s krokem 0,01).

Polozka currency definuje ménu pro obchodovani.

2.6.5. Format datumovych poloZek ve zpravach

Datumové polozky ve zpravach pouzivaji datovy typ Timestamp (nativni google.protobuf.Timestamp),
ktery jako podkladovou hodnotu pouziva unix timestamp v UTC (pro vice informaci viz
https://www.unixtimestamp.com/).

2.6.6. Heartbeat zprava

Heartbeat zprava obsahuje text s atributy ‘“server-timestamp” a ,interval-length®. Oba atributy
jsou v milisekundach. Prvni pfedstavuje rozdil mezi aktualnim casem a datem 1.1.1970 0:00:00 UTC.

Ptiklad zpravy: server-timestamp=1468251175238;interval-length=30000
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2.6.7. Standardni hlavi¢ka zpravy

Kazda zprava obsahuje standardni hlavicku s nasledujicimi polozkami.

Message/Field Type |m/o| No. Data Type Short description
standard_header FIELD @ m Structure
market_id FIELD | m Enum Market Identification Code (MIC) of the market to which the request

is sent or from which the request originates.

The following values are allowed:
“MARKET_ID_TYPE_XBID”: XBID Intraday market
"MARKET_ID_TYPE_IM": OTE secondary Intraday market
(fallback to XBID).

client_correlation_id FIELD o] String The client data field in this section can be used by the client to
store information or meta-data about a request.

The content in this field is not used by CS OTE system.
Content is sent back to client in response.

Tabulka 4 — Hlavicka zpravy

2.6.8. Popis parametri jednotlivych zprav

V nasledujicich kapitolach jsou definované nasledujici parametry zprav:

e Typ—typ zpravy
o Inquiry Request — dotaz na data
o Management request — vykonny pokyn
o Broadcast — hromadna zprava
e Role — pristupnost zpravy dle role
e Smérovaci kli¢ (Routing key) — smérovani zpravy na MQ server
e Limit zprav — max. pocet zprav dané¢ho nazvu za definovany cas, které budou serverem zpracovany
pro jednotlivé uzivatele, aniz by byly odmitnuté. Definice formatt a/b, pficemz ,,a“ predstavuje
max. pocet zprav za 1 minutu a ,,b max. pocet zprav za 1 hodinu. Pokud neni limit uveden, pocet
zprav neni omezen. Limit je pocitan oddélené pro kazdé market id.

2.7. Komunikacni scénare
2.7.1. Piihlaseni, odhlaseni uzivatele

Zakladni komunikacni scénar pro ptihlaseni, odhlaseni uzivatele k systému a pozadavek na aktualni
informace o systému. UZivatel po navazani spojeni s MQ serverem, musi zahajit datovou komunikaci
prostfednictvim pozadavku na pfihlaseni LoginReq do 30 s, jinak spojeni bude ukonceno. Pi Gsp€sném
ovéteni je odpoveédi zprava UserRprt, v ptipad€ netspéchu je na klienta odeslana zprava ErrResp.

P#i ukoncovani klientské aplikace je uZzivatel je povinen poslat zpravu odhlaseni LogoutReq. Pokud

uzivatel neposle pozadavek na odhldseni, bude automaticky odhlasen dle definovanych pravidel
pti ztrate spojeni.
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Uzivatel TE
(iniciator poZzadavku) o

LoginReq
+— UserRprt

<------ ErrResp  —--=-----

- LogoutReq _—
<4— LogoutRprt ——

— Pozadavek / odpovéd

q------—-- Zprava odeslana jako distribuovana zprava.

—_—> Tato zprava je z pohledu klienta synchronni. Klient ¢ekd na odpovéd.
+——

Obrézek 3 — Sekvenéni schéma pfihlaseni/odhlaseni uzivatele

2.7.2.  Obecny scénaf zadani pokynu — zpracovani chyb

Zadany pozadavek na vytvoreni ¢i modifikaci nabidky je ovéfovan formalné a podle vysledku kontrol
je uzivateli oznameno formalni potvrzeni pfijmu zpravy (AckResp) nebo formalni oznameni o chybé
(ErrResp). V ptipad¢ uspésného pfijeti pokynu (po odeslani AckResp smérem k uzivateli) je dale
provedena validace pozadavku na stran¢ OTE a centralni stran¢ XBID. V ptipadé netispésné validace je
uzivateli generovano oznameni o chybé ErrResp, které je mu odeslano jako distribuovana zprava.

UZivatel

OTE
(iniciator poZadavku)

OTE management request

ErrResp (forméalni kontroly NOK)

P AckResp
ErrResp (validce NOK)
+— Pozadavek / odpovéd’
4--------- Zprdava odesldna jako distribuovana zprava.

{—V Tato zprava je z pohledu klienta synchronni. Klient ¢eka na odpovéd:.

Obrazek 4 — Sekvencni schéma obecného pokynu
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2.7.3. Prace s nabidkami

Uzivatel zada nabidku pomoci pozadavku AddOrderReq (piipadn¢ modifikaci prostfednictvim
ModifyOrderReq) a aplikacni server prostiednictvim zpravy AckResp odpovi, Ze pozadavek tspésné
ptijal nebo ptipadné prostrednictvim zpravy ErrResp uzivatele infomruje o chybné definici zpravy. Po
zpracovani nabidky server odesila klientovi zpravu o vysledku zavedeni/modifikace nabidky
prostfednictvim soukromé zpravy OrderExecutionRprt a také prostfednictvim soukromé zpravy
MessageRprt.

Nasledné je na vSechny uzivatele OTE odeslana vetejna zprava PublicOrderBooksDeltaRprt o zméné
vyveésky za predpokladu, ze zavedeni nabidky bylo uspésné. Toto plati také v pfipadé modifikace
nabidky (i sady nabidek), ale pouze pokud se modifikaci nabidky méni jeji casové razitko.

V piipadé, Zze dojde ke vzniku obchodu, je vlastnikovi nabidky odeslana soukroma zprava
TradeCaptureRprt a na vSechny uzivatelé OTE vefejné zpravy MessageRprt a
PublicTradeConfirmationRprt. Pti vzniku obchodu za ptedpokladu, ze se jedna o vznik obchodu mezi
uzivateli OTE (vnitrostatni CZ obchod), odchazi soukroné zpravy OrderExecutionRprt a
TradeCaptureRprt také na vlastnika protinabidky. V pfipad¢ preshrani¢niho obchodu informovani
vlastnika protinabidky mimo oblast CZ zajist'uje centralni strana XBID.

Je zde znazornéna i moznost dotazu na nabidky prosttednictvim OrderReq, kdy je odpovéd’ v podobé
distribuované privatni zpravy OrderExecutionRprt zaslana z OTE zpét na inicidtora pozadavku.

UZivatel UZivatelé OTE
(iniciator pozadavku)  (cely trh OTE)

AddOrderRea

AckResp

OrderExecutionRprt

Pokud vznikne TradeCaptureRprt
obchod = |QR€¢--------T----------------mo—mmmmmmmm- b

OrderReq >
""""" OrderExecutionRprt ~---------------
— PozZadavek / odpovéd : i
<4------- Zprava odeslana jako distribuovana zprava.
— Tato zprava je z pohledu klienta synchronni. Klient ¢eka na odpoved’.

Obrazek 5 — Sekven¢ni schéma zavedeni nabidky s jejim zobchodovdnim
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UzZivatel Uzivatelé

(inicidtor pozadavku) (cely trh OTE) OTE
OrderModifyReq
»
{ AckResp
<
OrderExecutionRprt o
@ mmmmmm e mmmmmmmmm e mmmmmmmmm—oo-—me i
MessageRprt -7
€ - -
Jen pfi zméné PublicOrderBookDelta Rprt
execution priority I‘ ___________________________________
Pokud vznikne DI S TradeCaptureRprt ________ -
obchod MessageRprt -
P iy ol SN oo
SRR L il L Clon Aty S
— PoZadavek / odpovéd
- Zprdava odesldna jako distribuovana zprava.
S EEE—
{4— Tato zprava je z pohledu klienta synchronni. Klient ¢eka na odpoved’.

Obrazek 6 — Sekvencni schéma modifikace nabidky s jejim zobchodovanim

Pokud je zadany pozadavek na vytvoreni ¢i modifikaci nabidky chybny, je inicidtorovi pozadavku
zaslana jako odpoved’ zprava ErrResp (viz kap. 2.7.2 Obecny scénaf zadani pokynu — zpracovani chyb).
Pfi hromadné modifikaci nabidek (aktivace, deaktivace, anulace) na zakladé¢ pokynu uzivatele
ModifyAllOrdersReq je sekvence zprav obdobna jako v pfipad€ zavedeni ¢i modifikace nabidek popsané
v uvodu kapitoly s tim, Ze zpradvy obsahuji informace o sadé modifikovanych » nabidek. Pokud dojde
ke vzniku sady m obchodu (pficemz pocet obchodli m < poctu nabidek n) pak systém poskytne sadu m
prislusnych zprav o vzniku obchodu.
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Uzivatel UZivatelé OTE
(iniciator pozadavku)  (cely trh OTE)

ModifyAllOredrsReq

‘|: _ AckResp

OrderExecutionRprt (n nabidek)

B il Rl e s
PR MessageRprt (n prdv)_ T
Jen pii zméné PublicOrderBookDeltaRprt
market depth I< """""""""""""""""
P vznikuﬂ TradeCaptureRprt (m obchodii)
obchodu(/i) SooCeessopeSesoRdboooloobonaonntooooonoogy
MessageRprt (m zprdv) oo
PublicTradeConfirmationRprt (m obchodi) _
+— PoZzadavek / odpovéd'
<------- Zprava odeslana jako distribuovana zprava.

— Tato zprava je z pohledu klienta synchronni. Klient ¢eka na odpoved'.

Obrazek 7 — Sekven¢ni schéma hromadné modifikace nabidek (deaktivace) a nasledny dotaz na nabidky

2.7.4. QOdvolani obchodu
Pozn.: Komunikacni scénar odvolani obchodu neni dostupny.

Pozadavek na zruSeni obchodu podava uzivatel prosttednictvim zpravy TradeRecallReq. V piipadé
formaln¢ validniho pozadavku je na uzivatele posilan AckResp, v opaéném piipadé ErrResp se
specifikaci chyby. Po internim zpracovani pozadavku je tento pieposlan centralni strané¢ XBID.

XBID pozadavek zpracuje, a ozna¢i dany obchod jako odvolavany zménou jeho stavu, coz oznami zpét
OTE, ktery stav obchodu zméni v souladu s XBID a informuje o tom iniciatora pozadavku
prostiednictvim zpradvy TradeCaptureRprt a také prostfednictvim audit log zprdvy MessageRprt.
Vsichni uzivatelé OTE jsou informovani také prostiednictvim zpravy PublicTradeConfirmationRprt.

Po dokonceni zpracovani pozadavku na odvolani obchodu na centralni urovni strana XBID informuje
OTE o vysledku odvolani obchodu, ktery OTE promitne zménou stavu obchodu v souladu s XBID
a informuje o tom iniciatora pozadavku opét prostfednictvim zpravy TradeCaptureRprt a také jej
informuje o vysledku odvolani obchodu prostiednictvim audit log zpravy MessageRprt. Vsichni
uzivatelé OTE  jsouinformovani o vysledku také, a to prostfednictvim zpravy
PublicTradeConfirmationRprt.
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Uzivatel UZivatelé OTE
(inicidtor poZadavku) (cely trh OTE)

TradeRecallReq
—P
<|: P AckResp §
ErrResp -7
D NN e
UZivatelé
(strany obchodu) TradeCaptureRprt
_____________ MessageRprt e ’
I4 PublicTradeConfirmationRprt
PR S TradeCaptureRprt
MessageRprt -7 -
€ Messa geRprt _

— PoZadavek / odpovéd

q4¢--------- Zprava odeslana jako distribuovana zprava.
e E—— A . i Xl <P
{<— Tato zprava je z pohledu klienta synchronni. Klient ¢eka na odpovéd’.

Obrazek 8 — Sekvenéni schéma pokynu k odvolani obchodu

2.7.5. ZruSeni obchodu

Iniciace a proces zruseni obchodu probiha na strané centralniho feSeni XBID, v§ichni NEMO jsou jen
informovani o skutecnosti zruseni obchodu. Pokud je alespoii jednou stranou zruseného obchodu
ucastnik trhu OTE, pak OTE ucastnikovi trhu zruSené¢ho obchodu (pfipadné obéma ucastnikiim trhu,
pokud je zruseny obchod lokalni) posle distribuovanou zpravu TradeCaptureRprt a také distribuovanou
zpravu MessageRprt. VSem uZzivatelim oznami OTE zruSeni obchodu odeslanim distribuované vetejné
zpravy PublicTradeConfirmationRprt. To se netykd zrusenych obchodt, jejichz obé strany nejsou
uzivateli OTE.
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Uzivatelé Uzivatelé

(strany obchodu)  (cely trh OTE) OTE
! Udalost zruSeni
TradeCaptureRprt R — obchodu z XBID
_______________ MessgeRprt ="’
Pokud se zruSeny
obchod tyka CZ PublicTradeConfirmationRprt
oblasti q---------—--— - — - - - - -
— Pozadavek / odpovéd
q--------- Zprava odeslana jako distribuovana zprava.
{4— Tato zprava je z pohledu klienta synchronni. Klient ¢eka na odpovéd.

Obrazek 9 — Sekvencni schéma v pripadé zruseni obchodu

2.7.6. Dotaz na vefejna data nabidek

Uzivatel po pfihlaSeni zaSle pozadavek na seznam aktivnich nabidek na trhu prostfednictvim
PublicOrderBooksReq a server odpovi opisem nabidek PublicOrderBooksResp. Tim klient obdrzi plnou
sadu aktivnich nabidek v systému. Pokud doslo k zavedeni nové nabidky nebo modifikaci, dojde
k odeslani hromadné zpravy PublicOrderBooksDeltaRprt.

Uzivatel OTE
(iniciator poZadavku)

PublicOrderBooksReq —— P

<3 PublicOrderBooksResp
D B L L T PublicOrderBooksDeltaRprt - ------------ ]
- — - PublicOrderBooksDeltaRprt - - - - - - - - - - - - -
Vsechny zmény v
| nabidkach jsou
— distribuovany na vSechny
- uzivatele.
q4----------—----- PublicOrderBooksDeltaRprt - -----------
+— Pozadavek / odpovéd
q4--------- Zprava odeslana jako distribuovana zprava.
Obrazek 10 — Sekvencni schéma provedeni dotazu na nabidky
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2.7.7. Dotaz na veiejna data obchodi

Uzivatel zaSle pozadavek na obchody vzniklé na trhu prosttednictvim PublicTradeConfirmationReq a
server odpovi opisem obchodt PublicTradeConfirmationRprt. Nasleduji zpravy ze serveru v piipadé
vzniku obchodu.

UZivatel
(iniciator poZadavku) OTE

PublicTradeConfirmationReq

v

<4 PublicTradeConfirmationRprt

4------------ PublicTradeConfirmationRprt - - - - - - - - - - - - - - -
q-----------= PublicTradeConfirmationRprt - - - - -----------
-
-
-
q------------- PublicTradeConfirmationRprt - - - ------------

+— Pozadavek / odpovéd

4--------- Zprava odeslana jako distribuovéna zprava.

Obrazek 11 — Sekvencni schéma provedeni dotazu na obchody

2.7.8. Dotaz na Informativni zpravy

Uzivatel po uspéSném piihlaseni zasSle dotaz na server s poZzadavkem MessageReq na seznam zprav.
V pozadavku muze specifikovat, zda chce jen privatni zpravy nebo vefejné ¢i vSechny. Obdrzi dané
zpravy do pozadovaného Casového okamziku prostiednictvim zpravy MessageRprt a dale jiz mu jsou
distribuované nové zpravy automaticky.
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Utzivatel OTE
(iniciator poZadavku)

MessageReq
_— >
< MessageRprt
MessageRprt
e gekpre
]
]
]
- MessageRprt ~ ---------------
— PoZadavek / odpovéd
4--------- Zprava odeslana jako distribuovéna zprava.

Obrazek 12 — Sekvencni schéma provedeni dotazu na Zpravy trhu

2.7.9. Dotazy na produkty a kontrakty trhu

Uzivatel si miiZze vyzadat seznam platnych produktd prosttednictvim dotazu ProductinfoReq a odpoved
je dorucena v ramci zpravy ProductinfoRprt. V ptipadé zmény produktu je vSem uzivatelim OTE
odeslana distribuovana vetejna zprava ProductinfoRprt.

Obdobné je to v ptipadé informaci o Kontraktech. Uzivatel si mize vyzadat seznam platnych kontraktti

prostfednictvim dotazu ContractinfoReq a odpoveéd’ je dorucena zpravou ContractinfoRprt. V piipadé
zmeény kontraktu je vSem uzivatelim OTE odesland distribuovana vetejna zprava ContractinfoRprt.

Uzivatel

(iniciator poZadavku) OTE

ProductInfoReq >

ProductInfoRprt

A

ContractInfoReq _ >

< ContractInfoRprt
Uzivatelé
(cely trh OTE)

emmmmmm e ProductInfoRprt _ ______________
|
-
|

q------——— - . ContractInfoRprt --------------

< PoZadavek / odpovéd

Zprava odeslana jako distribuovana zprava.

4 _________
Obrazek 13 — Sekvencni schéma provedeni dotazu na Produkty a Kontrakty
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2.7.10. Dotaz na stav trhu

Uzivatel si miize vyzadat informace o aktualnim stavu trhu prostfednictvim dotazu MarketStateReq a
odpoveéd’ ptijde zpravou MarketStateRprt. V ptipadé zmény stavu trhu je vSem uzivatelim OTE
odeslana distribuovana vefejna zprava MarketStateRprt. Tyto zpravy slouzi k zjisténi aktualniho stavu
trhu, zda neni ,,Deaktivovan® — obchodovani je pozastaveno.

Uzivatel OTE

(iniciator poZadavku)
_  MarketStateReq :I
MarketStateRprt ‘
Usivatelé 3
(cely trh OTE)

— Pozadavek / odpovéd
Q- Zprava odeslana jako distribuovana zprava.

Obrazek 14 — Sekvencni schéma provedeni dotazu na Stav trhu

2.7.11. Dotaz na data kapacit

Uzivatel se mize na aktudlni stav H2H matice dotazat prostfednictvim pozadavku HubToHubReq.
Jako odpovéd’ mu je zaslana distribuovana zprava HubToHubResp, jejiz struktura je obdobnd jako
v pripad¢ distribuované zpravy HubToHubNtfRprt.

Vsechny delta zmény hodnot dat kapacit v podobé H2H matice jsou automaticky distribuovany vSem
uzivatelim prostiednictvim distribuované zpravy HubToHubNtfRprt.

Uzivatel
(iniciator poZadavku) OTE

HubToHubReq
I‘i HubToHubResp
Utzivatelé ‘
(cely trh OTE)

4+— Pozadavek / odpovéd'

q----=---- Zprava odeslana jako distribuovana zprava.

Obrazek 15 — Sekvenéni schéma dotazu na data H2H matice

2.7.12. Dotaz na oblasti trhu

Na data trzni oblasti se mohou uzivatele také dotazat prostiednictvim zpravy MarketArealnfoReq, jako
odpovéd’ na tento pozadavek je inicatorovi pozadavku zaslana zprava MarketArealnfoRprt.
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V piipadé zmény jakéhokoliv atributu u trzni oblasti jsou uzivatelé OTE informovani distribuovanou
zpravu MarketArealnfoRprt.

UtZivatel
(iniciator poZadavku) OTE
—  MarketArealnfoReq :I
——— MarketArealnfoRprt :
Uzivatelé
(cely trh OTE)
I4 ----------- MarketArealnfoRprt - ------- I

— PoZadavek / odpovéd
4--------- Zprava odeslana jako distribuovand zprava.

Obrazek 16 — Sekvencni schéma provedeni dotazu na Oblasti trhu

2.7.13. Dotaz na oblasti dodavky

Na data oblasti dodavky se mohou uzivatele také dotazat prosttednictvim zpravy DeliveryArealnfoReq,
jako odpoveéd’ na tento pozadavek je inicatorovi pozadavku zaslana zprava DeliveryArealnfoRprt.

V ptipadé zmény jakéhokoliv atributu u oblasti dodavky jsou uzivatelé OTE informovani
distribuovanou zpravu DeliveryArealnfoRprt.

UZivatel
(iniciator pozadavku) OTE
— DeliveryArealnfoReq
J & DeliveryArealnfoRprt ‘
UZivatelé ‘
(cely trh OTE)
- DeliveryArealnfoRprt - -~ - - - - - |
— Pozadavek / odpovéd
4--------- Zprava odeslana jako distribuovana zprava.

Obrézek 17 — Sekvenc¢ni schéma provedeni dotazu na Oblasti dodavky

2.7.14. Distribuovana zprava Stav trhu

Informativni zprava o stavu trhu je distribuovand z XBID na OTE pfi zméné¢ stavu trhu (ACTI->HIBE
a obracen¢), ktera je re-distribuovana z OTE na t¢astniky trhu.
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UZivatelé

(cely trh) OTE

q4--------- Zprava odeslana jako distribuovana zprava.

Obrazek 18 — Sekvencni schéma distribuované zpravy o Stavu trhu

2.8. Komunikaéni zpravy

Obsah vSech zprav posilanych mezi uzivatelem a VDT aplikaci v ramci vySe uvedenych komunikac¢nich
scénait je v bindrnim formatu protobuf. Popis jednotlivych zprav je uveden v nasledujicich kapitolach.

Shrnuti zmén oproti ptivodnimu XML rozhrani:

o Néktera BINARY API specifika odpovidaji doporucenim dle protobuf (proto3) ovéfenych
postuptl, kuptikladu:

o nazvy vyctovych (enum) hodnot, napf. vyétova hodnota polozky validity restriction =
»VALIDITY RESTRICTION TYPE GFS“, pouzivaji jako prefix nazev pfislusného
vyétového datového typu - vuvedeném piikladé se jedna o definovany vyctovy typ
,» ValidityRestrictionType*)

o vkazdém vyctovém typu protobuf definice je vzdy dedikovand vyctova hodnota
»_ UNSPECIFIED®, kterou protobuf ramec povazuje za implicitni hodnotu v piipadé¢
nevyplnéni dané polozky,

o polozky shodnotu Casového razitka (timestamp) a doby trvani (duration) pouZzivaji
odpovidajici vestavéné protobuf datové typy.

o Nekteré zpravy (messages) byly piejmenované do vyznamové Citelngjsiho tvaru (kuptikladu
zprava PblcTradeConfRprt byla pfejmenovana na Public TradeConfirmationRprt), pficemz jsou
aplikovana tato pravidla ohledné postfixu nazvu zprav:

o Reqpostfix — zprava ve smyslu pozadavku na data

o Resp postfix — zprava jako odpovéd na pozadavek (response message)

o Rprt postfix — distribuovana zprava, ptipadn€ zprava jako odpovéd’ na pozadavek

o Jednotlivé polozky zprav jsou v n€kterych pfipadech pfejmenované do vyznamové Citelnéjsi
podoby, pfi souasném aplikovani protobuf (proto3) doporuceni nazvii:

o U polozek je jmennéd konvence lower snake case (vSe malymi pismeny, slova oddélena
podtrzitkem)

o U wvycCtového typu polozky maji jednotlivé vyétové hodnoty jmennou konvenci
CAPITALS WITH UNDERSCORES

o V ptipadé polozek s polem hodnot (s kardinalitou >1) se v nazvu pouziva anglicka konotace
mnozného ¢isla s pismenem ,s“ na konci (naptiklad struktura orders ve zpravé

AddOrderReq)
o Procisténi zprav — byly odstranéné nékteré jiz nepotiebné polozky, zejména:
o Polozky ve vyznamu zapouzdieni pole jinych struktur, napt. OrdriList, MktArealList,
MsgList apod.
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o Odstranéni struktury clientData ve struktuie hlavicky vSech zprav standard header, se
zachovanim jediné polozky této struktury client correlation id, nyni na urovni polozky
market id.

Poradi polozek jendotlivych zprav urcuje defini¢ni protobuf (.proto) soubor, viz [4], pofadi polozek
uvedené v manualu AK neni zavazné.

Poznamka: zmény oproti pivodnimu XML formatu v nadzvech zprav, polozek, datovych typt a
pfipadné i vyctovych typti nejsou vtomto dokumentu podchyceny. Nicméné zmény oproti
pivodnimu XML formatu jsou patrné z dokumentu [3], jez mapuje polozky zprav OTECOM
v ptvodnim XML formatu na polozky zprav v novém protobuf (proto3) formatu s vyznaCenim
zmeén v ndzvech zprav, polozek, datovych typii a ptipadné i vyctovych typl. Zmény jsou zvyraznéné
cervenym pismem.

2.8.1. Obecné dotazy a odpovédi
2.8.1.1. Login Request (LoginReq)

LoginReq

Type: Inquiry Request

Roles: <All>

Routing Keys: market.request.inquiry
Request Limits: 3/20

Pozadavek na ptihlaseni do systému. Systém odpovi zpravou UserRprt.

Message/Field Type | m/o| No. |Data Type Short description

LoginReq MSG Structure

standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.

user FIELD | m String Login ID of the user that want to login to the CS OTE system.

force FIELD | m Boolean |Flag that indicates if this user wants to force a login even if a user
with the same credentials is already logged in into the CS OTE
system.

disconnect_action FIELD | m Enum Action that will be executed in case of an unexpected connection

loss between user and CS OTE system, irrespective of where the
connection loss will be (user — AMQP — CS OTE system).

The following values are allowed:
"DISCONNECT_ACTION_TYPE_NO": No action is executed.
"DISCONNECT_ACTION_TYPE_DEACT_USER_ORDERS": All
orders of this user will be deactivated.

Tabulka 5 — Struktura zpravy Login Request

2.8.1.2. User Report (UserRprt)

UserRprt

Type: Management Response, Broadcast

Response to: LoginReq (sent to the user-generated private response queue or a broadcast to
market.broadcastQueue.<login-id>)

Broadcasted: Yes

Broadcast Routing Keys: |[USR_<login-id>

Roles: <All>

Zprava obsahuje zakladni atributy uzivatele. Zprava UserRprt je vracena jako odpovéd na LoginReq a
je také distribuovana pii zméné konfigurace pfitazeni uZivatele k produktim.
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Message/Field Type | m/o | No. |[Data Type Short description
UserRprt MSG m Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
session_id FIELD | m Integer(64) | The current session id of the user given after login to the system.
connection_loss_messa | FIELD o String In case of a connection loss for the previous user session, this field
ge is filled with a connection loss message, indicating the connection
loss event with date and time and the logout action executed by the
CS OTE system.
user FIELD | m | 1..1 [Structure
name FIELD | m String Name of the user.
partic_name FIELD | m String Participant name.
partic_id FIELD m Integer The participant id the user belongs to.
state FIELD | m Enum Current state of the User. The following values are allowed:
"REFERENCE_DATA_STATE_TYPE_ACTI": User is active. It is
possible to trade using this User.
"REFERENCE_DATA_STATE_TYPE_DELE": User is deleted.
Trading using this User is not possible.
"REFERENCE_DATA_STATE_TYPE_SUSP": User is suspended.
Trading using this User is not possible.
user_roles FIELD m | 1..n |String Contains the user roles assigned to the user
user_id FIELD | m Integer The unique identifier of a user.
revision_no FIELD | m Integer(64) |Revision number of this user. Always increasing upon a change.
assigned _markets FIELD | m | 1..n |Structure
market_id FIELD | m Enum Market Identification Code.
The following values are allowed:
“MARKET_ID_TYPE_XBID”: XBID Intraday market
"MARKET_ID_TYPE_IM": OTE secondary Intraday market
(fallback to XBID).
default_delivery_are | FIELD m String Delivery Area ID.
a_id

Tabulka 6 — Struktura zpravy User Report

2.8.1.3. Logout Request (LogoutReq)

LogoutReq

Type: Inquiry Request

Roles: <All>

Routing Keys: market.request.inquiry
Request Limits: 3/20

Pozadavek na odhlaseni uzivatele ze systému CS OTE.

Message/Field Type | ml/o | No. |[Data Type Short description
LogoutReq MSG Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
session_id FIELD | m Integer(64) | Session id of the client session passed to the client on login.

Tabulka 7 — Struktura zprdvy Logout Request

2.8.1.4. Logout Report (LogoutRprt)

LogoutRprt

Type: Inquiry Response, Broadcast

Response to: LogoutReq (sent to the user-generated private response queue or a broadcast to market .
broadcastQueue.<login-id>)

Broadcast: Yes

Broadcast Routing Keys: |[USR_<login-id>

Roles: <All>
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Zprava o odhlaseni uzivatele ze systému CS OTE. Je odeslana jako odpovéd na pozadavek o odhlaseni
LogoutReq nebo hromadnd zprava jako dusledek konkuren¢niho piihlaSeni stejného uzivatele s
vynucenym piihlaSenim (force=true).

Message/Field Type | m/o| No. |Data Type Short description
LogoutRprt MSG Structure
standard_header FIELD | m Structure | Standard header of each message. Please see chapter 2.6.7

Standardni hlavicka zpravy.

session_id FIELD | m Integer(64) |Session id of the client session passed to the client on login.
user_id FIELD | m Integer User ID identification.
text FIELD 0 String Text field containing information about the reason of the logout.

Tabulka 8 — Struktura zpravy Logout Report

2.8.1.5. Acknowledgement Response (AckResp)

AckResp

Type: Management Response

Response to: AddOrderReq; ModifyOrderReq; ModifyAllOrdersReq: (sent to the user-generated private response
queue)

Broadcast: No

Routing Keys: -

Roles: <All>

Potvrzujici zprava o ptijeti pokynu ke zpracovani.

Message/Field Type | m/o| No. |Data Type Short description
AckResp MSG Structure
FIELD | m Standard header of each message. Please see chapter 2.6.7
LI R Structure | oo dardni hlavicka zpravy.

Tabulka 9 — Struktura zpravy Acknowledgement Report

2.8.1.6. Error Response (ErrResp)

ErrResp

Type: Inquiry Response; Management Response; Broadcast

Response to: <All> (sent to the user-generated private response queue or a broadcast to market.
broadcastQueue.<login-id>)

Broadcast: Yes

Broadcast Routing Keys: |[USR_<login-id>

Roles: <All>

Chybova zprava distribuovana v piipadé netispésného provedeni pokynu/dotazu.

Message/Field Type | ml/o| No. Data Type Short description
ErrResp MSG m Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7

Standardni hlavicka zpravy.

errors FIELD | m | 1..n |Structure
error_code FIELD | m Integer Predefined error codes.
Some error messages do not have a specific error code. In this
case the value is 0.
error_en FIELD | m String The error message for this error — English version.
error_cz FIELD m String The error message for this error — Czech version.
client_order_id FIELD o String Client order ID.
Tabulka 10 — Struktura zpravy Error Response
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2.8.2. Zavedeni a sprava nabidek

2.8.2.1. Add Order Request (AddOrderReq)

AddOrderReq

Type: Management Request

Roles: Emtasimins

Routing Keys: market.request.management

Zavedeni jedné nebo vice nabidek. Max. pocet nabidek v ramci jedné zpravy je 25. Zprava musi byt
zaobalena a podepsana prostiednictvim zpravy SignedMessage, viz kap. 3 Pouziti elektronického

podpisu.
Message/Field Type | ml/o | No. |[Data Type Short description
AddOrderReq MSG m 1 |[Structure
standard_header FIELD m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
list_execution_instructio | FIELD o Enum Defines the execution instruction for the whole list of orders:

n

“LIST_EXECUTION_INSTRUCTION_TYPE_LNKD”: Linked
orders - the provided orders are linked together and should be
executed all at once. This option can only be used, if all orders
have execution restriction
ORDER_EXECUTION_RESTRICTION_TYPE_FOK (Fill or Kill).
Orders can be submitted for Contracts of different Products. In
case one of the orders cannot be executed, the whole list is not
executed.

The Linked Orders feature is configurable and might be turned off.
“LIST_EXECUTION_INSTRUCTION_TYPE_NONE”: All orders
are treated independently. This is the Default Value.

“LIST_EXECUTION_INSTRUCTION_TYPE_VALID”: All orders
must be valid, meaning they must past the order validation of the
XBID system (e.g. the price of the order must be in the price range
of the product). If one order does not pass the validation, the full list
of submitted orders is rejected.

orders FIELD | m | 1.. Structure
25
state FIELD o Enum “ORDER_ENTRY_STATE_TYPE_ACTI”: The order is entered and
immediately exposed to the market for execution. This is the default
value.

“ORDER_ENTRY_STATE_TYPE_HIBE”: The order is entered
into the CS OTE system but not exposed to the market.

validity_restriction

FIELD o) Enum Validity restriction of the order. If this field is omitted, the order will
be treated as a “Good for Session” order. Valid values:
“VALIDITY_RESTRICTION_TYPE_GFS” (Good for trading
session): The order rests in the order book until it is either
executed, removed by the user or the current trading session
(trading phase) of the underlying contract ends.
“VALIDITY_RESTRICTION_TYPE_GTD”. The order rests in the
order book until the date specified in the validity_date field.
“VALIDITY_RESTRICTION_TYPE_NON” (No validity restriction):
Mandatory for orders with the execution restriction
“ORDER_EXECUTION_RESTRICTION_TYPE_NON FOK” or
“ORDER_EXECUTION_RESTRICTION_TYPE_NON IOC".

validity_date FIELD o) Timestamp|This field is mandatory in case of validityRes equals
“VALIDITY_RESTRICTION_TYPE_GTD". It is used to define the
date until which the order is valid. The remaining part of the order
will be removed from the order book after this point in time.
text FIELD | o String Comment entered by the user. Maximum possible length is 250
characters.
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Message/Field

Type

m/o | No. |Data Type

Short description

type

FIELD

m Enum

Order type. Valid values:

“ORDER_TYPE_O”: Regular limit order (for all predefined
contracts).

“ORDER_TYPE_I”: Iceberg order.
“ORDER_TYPE_B”: User defined block order.

client_order_id

FIELD

o String

Client Order Id with a maximum length of 40 characters.

delivery_area_id

FIELD

String

Defines the delivery area of the order.The delivery_area_id is
respecting codes provided by DeliveryArealnfoRprt.

order_execution_res
triction

FIELD

o Enum

Execution restriction of the order.
Valid values:

“ORDER_EXECUTION_RESTRICTION_TYPE_NON”: No
restriction. This is the default.

“ORDER_EXECUTION_RESTRICTION_TYPE_FOK?” (Fill or Kill):
The order is immediately fully executed or deleted.

“ORDER_EXECUTION_RESTRICTION_TYPE_IOC” (Immediate
and Cancel): The order is executed immediately to its maximum
extend. In case of a partial execution, the remaining volume is
removed from the order book.

“ORDER_EXECUTION_RESTRICTION_TYPE_AON” (All or
None): The order must be filled completely or not at all. The order
stays in the order book until it is executed or removed by the
system or user. This execution restriction can be used only in
combination with User Defined Block Orders (for which only
ORDER_EXECUTION_RESTRICTION_TYPE_AON execution
restriction is allowed).

quantity

FIELD

m Integer

Contains the total quantity of the order. In case of an Iceberg order
this field corresponds to the hidden quantity + display quantity.

display_quantity

FIELD

o Integer

Used to define display quantity of an Iceberg Order. This field is
required only in the case of type="ORDER_TYPE_/I'.

price

FIELD

o Integer(64)

Limit price of the order in currency defined by contracts. Value is
multiplied by 100, e.g. 1 Euro = 100.

side

FIELD

m Enum

Defines on which side of the market the order is entered
(“DIRECTION_TYPE_BUY”, “DIRECTION_TYPE_SELL”).

product_name

FIELD

String

Product identifier. Required in case of the (long name) is omitted.

contract

FIELD

String

Contract code identifier (long name). Applicable for orders for pre-
defined contracts only.

delivery_start

FIELD

o Timestamp

Start of delivery of the underlying contract. Applicable for User
Defined Block Orders only. The field is ignored if contract is filled in.

delivery_end

FIELD

o Timestamp

End of delivery of the underlying contract. Applicable for User
Defined Block Orders only. The field is ignored if contract is filled in.

peak_price_delta

FIELD

o Integer(64)

Peak price delta for Iceberg orders.

e  The peak_price_deltaof buy orders must be smaller or equal
than zero.

e  The peak_price_deltaof sell orders must be greater or equal
than zero.

If it is omitted the system will assume a value of “0,00”.

Tabulka 11 — Struktura zpravy Add Order Entry Request

2.8.2.2. Order Modify Request (ModifyOrderReq)

ModifyOrderReq

Type: Management Request

Roles: Emtasimins

Routing Keys: market.request.management
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Zprava pro modifikaci jedné nebo vice nabidek. Max. pocCet nabidek v ramci jedné zpravy je 25.
V ptipadé pozadavku na aktivaci/deaktivaci nabidky na trhu XBID nelze ménit ostatni atributy nabidky.
Zprava musi byt zaobalena a podepsana prostfednictvim zpravy SignedMessage, viz kap. 3 Pouziti
elektronického podpisu.

Message/Field

Type

m/o | No. |Data Type

Short description

ModifyOrderReq

MSG

1 Structure

standard_header

FIELD

Sii=S

Structure

Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.

modify_order_type

FIELD

m Enum

Offers the possibility to activate, deactivate, modify or delete all
orders contained in the basket.
“MODIFY_ORDER_TYPE_ACTI”: Activate all orders contained in
this basket. Already active orders are ignored.
“MODIFY_ORDER_TYPE_HIBE”: Deactivates (hibernates) all
orders contained in the basket. Hibernated orders are removed
from the order book but are still available for modification or
activation in the own orders list.

“MODIFY_ORDER_TYPE_MODI”: Modifies all orders in the
basket.

“MODIFY_ORDER_TYPE_DELE?”: Deletes all orders in the
basket.

orders

FIELD

m | 1..25|Structure

List of single order definitions.

revision_no

FIELD

m Integer(64)

The latest revision number of the order must be provided by the
user. In case the CS OTE has another revision number of currently
valid order, it will reject the request with an ErrResp.

validity_restriction

FIELD

o Enum

Validity restriction of the order. If this field is omitted, the order will
be treated as a “Good for Session” order. Valid values:

“VALIDITY_RESTRICTION_TYPE_ GFS” (Good for trading
session): The order rests in the order book until it is either
executed, removed by the user or the current trading session
(trading phase) of the underlying contract ends.

“VALIDITY_RESTRICTION_TYPE_ GTD” (Good till date): The
order rests in the order book until the date specified in the
validityDate field.

“VALIDITY_RESTRICTION_TYPE_ NON” (No validity restriction):
Mandatory for orders with the execution restriction
“ORDER_EXECUTION_RESTRICTION_TYPE_FOK” or
“ORDER_EXECUTION_RESTRICTION_TYPE_IOC”.

validity_date

FIELD

o) Timestamp

This field is mandatory in case of validity_restriction equals
“VALIDITY_RESTRICTION_TYPE_GTD". It is used to define the
date until which the order is valid. The remaining part of the order
will be removed from the order book after this point in time.

type

FIELD

m Enum

Order type.
Valid values:

“ORDER_TYPE_O”: Regular limit order (for all predefined
contracts).

“ORDER_TYPE_I”: Iceberg order.
“ORDER_TYPE_B”: User defined block order.

Order type cannot be changed by modification to or from order type
“ORDER_TYPE_B".

text

FIELD

o String

Comment entered by the user. Maximum possible length is 250
characters.
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Message/Field

Type | m/o

No.

Data Type

Short description

order_execution_rest
riction

FIELD | o

Enum

Execution restriction of the order.
Valid values:

“ORDER_EXECUTION_RESTRICTION_TYPE_NON”: No
restriction. This is the default.

“ORDER_EXECUTION_RESTRICTION_TYPE_FOK?” (Fill or Kill):
The order is immediately fully executed or deleted.

“ORDER_EXECUTION_RESTRICTION_TYPE_IOC” (Immediate
and Cancel): The order is executed immediately to its maximum
extend. In case of a partial execution, the remaining volume is
removed from the order book.

“ORDER_EXECUTION_RESTRICTION_TYPE_AON” (All or
None): The order must be filled completely or not at all. The order
stays in the order book until it is executed or removed by the
system or user. This execution restriction can be used only in
combination with User Defined Block Orders (for which only
ORDER_EXECUTION_RESTRICTION_TYPE_AON execution
restriction is allowed).

quantity

FIELD | m

Integer

Contains the total quantity of the order. In case of an Iceberg order
this field corresponds to the hidden quantity + display quantity.

display_quantity

FIELD

Integer

Used to define display quantity of an Iceberg Order.

price

FIELD

Integer(64)

Limit price of the order in currency defined by contract. Value is
multiplied by 100, e.g. 1 Euro = 100.

client_order_id

FIELD | o

String

client_order_id with a maximum length of 40 characters.

order_id

FIELD

Integer(64)

Order Id as returned by the CS OTE system. This value is used to
identify the order to be modified.

peak_price_delta

FIELD | o

Integer(64)

Peak price delta for Iceberg orders.

. The peak_price_delta of buy orders must be smaller or equal
than zero.

e  The p peak_price_delta pd of sell orders must be greater or
equal than zero.

If it is omitted the system will assume a value of “0,00".

Tabulka 12 — Struktura zpravy Order Modify Message

2.8.2.3. Order Request (OrderReq)

OrderReq
Type: Inquiry Request
Roles: EmtasimTsAcc

Routing Keys:

market.request.inquiry

Request Limits:

10/30

Dotaz na stav vlastnich nabidek.

Message/Field Type | ml/o | No. |[Data Type Short description
OrderReq MSG m 1 |[Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
contracts FIELD o 0.. [String List of contract codes (long name). If no contract code is given, the
1000 own orders for all contracts assigned to the requesting user are
returned.
Tabulka 13 — Struktura zpravy Order Request
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2.8.2.4. Order Execution Report (OrderExecutionRprt)

OrderExecutionRprt

Type:

Management Response; Broadcast

Response to:

AddOrderReq; ModifyOrderReq; OrderReq; ModifyAllOrdersReq;
(sent to the user-generated private response queue or a broadcast to
market.broadcastQueue.<login-id>)

Broadcast:

Yes

Broadcast Routing Keys:

<product name>.PRTC <partic id>

Roles:

EmtasimTsAcc

Zprava o uspeésné modifikaci nabidky. Zprava je odeslana ucastnikiim trhu v nasledujicich ptipadech:

uspésné zavedeni nabidky,
uspésna modifikace nabidky,
¢astecné nebo uplné zobchodovani nabidky,

jako odpoveéd dotazu na nabidku (pouze v tomto pfipad€ je odesldna do privatni fronty pro

odpoveédi, v ostatnich ptipadech je odeslana do fronty pro hromadné zpravy).

Message/Field

Type

m/o

No.

Data Type

Short description

OrderExecutionRprt

MSG

1

Structure

standard_header

FIELD

m
m

Structure

Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.

orders

FIELD

o

Structure

action

FIELD

Enum

Code of the last action provided on the order. Valid values are:
“ORDER_ACTION_TYPE_UADD”: Order added by user.
“ORDER_ACTION_TYPE_UHIB”: Order hibernated by user.
“ORDER_ACTION_TYPE_UMOD”: Order modified by user.
“ORDER_ACTION_TYPE_UDEL”: Order deleted by user.
“ORDER_ACTION_TYPE_SHIB”: Order hibernated by the system.
“ORDER_ACTION_TYPE_SMOD?”: Order modified by the system.
“ORDER_ACTION_TYPE_SDEL”: Order deleted by the system.

“ORDER_ACTION_TYPE_FEXE”: Order is fully executed. If an
order comes into the system and gets executed immediately by
matching an already existing order only one OrderExecutionRprt for
this order is sent with action ORDER_ACTION_TYPE_FEXE or
ORDER_ACTION_TYPE_PEXE.

If an order comes into the system and gets executed by a later
entered order two messages are sent. One for the order entry with
ORDER_ACTION_TYPE_UADD and later one for the execution
with either ORDER_ACTION_TYPE_FEXE or
ORDER_ACTION_TYPE_PEXE.

“ORDER_ACTION_TYPE_PEXE”: Partial execution of order.

“ ORDER_ACTION_TYPE_IADD”: A new slice of an Iceberg order
was added to the service.

validity_restriction

FIELD

Enum

Validity restriction of the order. If this field is omitted, the order will
be treated as a “Good for Session” order. Valid values:

“VALIDITY_RESTRICTION_TYPE_GFS” (Good for trading
session): The order rests in the order book until it is either
executed, removed by the user or the current trading session
(trading phase) of the underlying contract ends.
“VALIDITY_RESTRICTION_TYPE_GTD” (Good till date): The
order rests in the order book until the date specified in the vidtyDate
field.

“VALIDITY_RESTRICTION_TYPE_NON” (No validity restriction):
Mandatory for orders with the execution restriction
“ORDER_EXECUTION_RESTRICTION_TYPE_FOK” or
“ORDER_EXECUTION_RESTRICTION_TYPE_IOC".
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Message/Field Type | m/o | No. |[Data Type Short description

validity_date FIELD o Timestamp|This field is mandatory in case of validity_restriction equals
“VALIDITY_RESTRICTION_TYPE_GTD". It is used to define the
date until which the order is valid. The remaining part of the order
will be removed from the order book after this point in time.

timestamp FIELD | m Timestamp| Timestamp of the order entry as determined by the CS OTE
system. This timestamp determines the execution priority in case of
identical limit prices.

revision_no FIELD | m Integer(64) | This value is increased in case of a partial execution, hibernation,
modification without execution priority change.

user_code FIELD | m String User code of the user who entered the order.

state FIELD | m Enum The current state of the order in the system. Valid values:
“ORDER_STATE_TYPE_HIBE”: The order is entered into the
XBID SOB system but not exposed to the market.
“ORDER_STATE_TYPE_ACTI”: The order is entered and
immediately exposed to the market for execution
“ORDER_STATE_TYPE_IACT”: The order is inactive due time
validity or fully executed.
“ORDER_STATE_TYPE_DELE": The order is deleted

type FIELD | m Enum Order type. Valid values:
“ORDER_TYPE_O”: Regular limit order (for all predefined
contracts).
“ORDER_TYPE_I”: Iceberg order.
“ORDER_TYPE_B”: User defined block order.

client_order_id FIELD o String LTS Order Id with a maximum length of 40 characters. This value is
not modified by the CS OTE system and may be used by LTS to
identify orders.

delivery_area_id FIELD | m String Defines the delivery area of the order.The delivery_area_id is
respecting codes provided by DeliveryArealnfoRprt.

text FIELD o String Comment entered by the user. Maximum possible length is 250
characters.

order_execution_re FIELD o Enum Execution restriction of the order.

striction Valid values:
“ORDER_EXECUTION_RESTRICTION_TYPE_FOK?” (Fill or Kill):
The order is immediately fully executed or deleted.
“ORDER_EXECUTION_RESTRICTION_TYPE_IOC” (Immediate
and cancel): The order is executed immediately to its maximum
extend. In case of a partial execution, the remaining volume is
removed from the order book.
“ORDER_EXECUTION_RESTRICTION_TYPE_NON”: No
restriction.
“ORDER_EXECUTION_RESTRICTION_TYPE_AON” (All or
None): The order must be filled completely or not at all. The order
stays in the order book until it is executed or removed by the
system or user.
ORDER_EXECUTION_RESTRICTION_TYPE_AON execution
restriction can be used only in combination with User Defined Block
Orders (for which only
ORDER_EXECUTION_RESTRICTION_TYPE_AON execution
restriction is allowed) and hence can’t be changed by modification.

initial_quantity FIELD | m Integer The total quantity entered with this order. If the order is partially
matched, the initial_quantity still contains the original quantity
value.

quantity FIELD | m Integer Contains the quantity exposed to the market. In case of an Iceberg
Order this is the rest of the display quantity.

hidden_quantity FIELD | o Integer Contains the hidden quantity of the Iceberg order. The total

executable quantity may be calculated by adding the
hidden_quantity to the quantity.
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Message/Field Type | m/o | No. |[Data Type Short description

display_quantity FIELD o] Integer Used to define display quantity of an Iceberg Order.

price FIELD o) Integer(64) | Limit price of the order in currency defined by contract. Value is
multiplied by 100, e.g. 1 Euro = 100.

side FIELD | m Enum Defines on which side of the market the order is entered. Valid
values:

“DIRECTION_TYPE_BUY”: Buy order.
“DIRECTION_TYPE_SELL”: Sell order.

contract FIELD | m String Contract code identifier (long name).

initial_order_id FIELD | m Integer(64)|In case of an order modification, this value contains the Id of the
first order in the modification chain.

parent_order_id FIELD | o Integer(64)|In case of an order modification this field contains the Id of the
modified order.

order_id FIELD | m Integer(64)|Order Id as returned by the CS OTE system.

last_update_user_in | FIELD | m String Information about the user who last updated the order

fo

peak_price_delta FIELD o) Integer(64) | Peak price delta for Iceberg orders.

Tabulka 14 — Struktura zpravy Order Execution Report

2.8.2.5. Modify All Orders Request (ModifyAllOrdersReq)

ModifyAllOrdersReq

Type: Management Request

Roles: Emtasimins

Routing Keys: market.request.management

Zprava pro hromadnou aktivaci, deaktivaci a zruSeni nabidek. Zpradva musi byt zaobalena a podepsana
prostiednictvim zpravy SignedMessage, viz kap. 3 Pouziti elektronického podpisu.

Message/Field Type | ml/o | No. |[Data Type Short description
ModifyAllOrdersReq MSG Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
partic_id FIELD | o String Unique identifier of a partic. One and only one of these
user_id FIELD | o Integer  |Unique identifier of a user. fields must be supplied.
modify_order_type FIELD | m Enum Modification type for the orders:

“MODIFY_ORDER_ALL_TYPE_ACTI”: Activate all orders.
Already active orders are ignored.

“MODIFY_ORDER_ALL_TYPE__HIBE”: Deactivates (hibernates)
all orders. Hibernated orders are removed from the order book but
are still available for modification or activation in the own orders list.

“MODIFY_ORDER_ALL_TYPE_DELE?”: Deletes all orders.

product_names FIELD o |0.10 |String Only orders for products with the given product names will be
0 modified.

delivery_area_ids FIELD | o |0..10/String Orders for the given user_id and list of DA’s in delivery_area_id will
0 be Deactivated or Deleted. This field can only be supplied when

user_id is provided in the message.

The delivery_area_id is respecting codes provided by
DeliveryArealnfoRprt.

contracts FIELD | o |0.. |String List of contract codes (long name). If no contract code is given, the
1000 own orders for all contracts assigned to the specified participant or
user are changed.

Tabulka 15 — Struktura zpravy Modify All Orders Request
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2.8.3. Sprava obchodu VDT
2.8.3.1. Trade Recall Request (TradeRecallReq)

TradeRecallReq

Type: Management Request

Roles: Emtasimins

Routing Keys: market.request.management

Tato zprava slouzi k zadani pozadavku na odvolani obchodu. Pozadavek mtize byt podan pro narodni
¢i mezinarodni (preshrani¢ni) obchody a pouze ucastnikem, ktery je vlastnikem nabidky alesponl na
jedné strané obchodu. Zprava obsahuje pouze identifikator a verzi obchodu.

Message/Field Type | m/o| No. |Data Type Short description
TradeRecallReq MSG m Structure
standard header FIELD | m Structure Standard h’eade{’vof eacl? message. Please see chapter 2.6.7
- Standardni hlavicka zpravy.
trade_id FIELD | m Integer(64) |Trade Id of the trade to be recalled.
revision_no FIELD | m Integer(64) |The latest revision number of the trade must be provided by the

MP. In case the OTE-COM system has another revision number, it
will reject the request with an ErrResp.

Tabulka 16 — Struktura zpravy Trade Recall Request
Pozn.: Komunikacni scénar odvolani obchodu neni dostupny.

2.8.4. Informace o trhu

2.8.4.1. Public Order Books Request (PublicOredrBooksReq)

PublicOrderBooksReq

Type: Inquiry Request

Roles: <All>

Routing Keys: market.request.inquiry
Request Limits: 10/40

Pozadavek na vyvésku pozadovaného kontraktu.

Message/Field Type | m/o| No. Data Type Short description
PublicOrderBooksReq | MSG 1 |[Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
contract_type FIELD | (m) Enum Defines which kind of contracts should be retrieved:

Possible values are:

“CONTRACT_TYPE_ ALL” — All kind of contracts (pre-defined and
user-defined)

“CONTRACT_TYPE_ PDC” — Only pre-defined contracts
“CONTRACT_TYPE_ UDC” — Only user-defined contracts
This field is ignored when contracts field is specified.

product_names FIELD | (m) | O.. |String List of product names. All order books for these products are
1000 returned. Delivery area may be specified to filter the result.

Please note: If no product name is given, at least one contract (see
below) must be provided.

contracts FIELD | (m)| O.. |String List of contract codes (long name).

1000 Please note: If no contract is given, at least one product name (see

above) must be provided. If both values are given the contract is

taken.
delivery_area_ids FIELD | O | 0.. |String List of delivery areas for which the order book(s) should be
1000 retrieved.
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Tabulka 17 — Struktura zprdvy Public Order Books Request

2.8.4.2. Public Order Books Response (PublicOrderBooksResp)

PublicOrderBooksResp

Type: Inquiry Response

Response to: PublicOrderBooksReq (sent to the user-generated private response queue)
Broadcast: No

Broadcast Routing Keys: |---

Roles: <All>

Veftejné informace o aktualnich nabidkach daného kontraktu. Zprava je distribuovana jako odpovéd’ na
dotaz PublicOrderBooksReq.

Message/Field Type | ml/o| No. Data Type Short description
PublicOrderBooksRes MSG m
p 1 |Structure
standard_header FIELD | m Structure | Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
order_books FIELD o | 0..n |Structure
revision_no FIELD | m Integer(64) | This value is increased in case of any change in the order book.
Please note: revision numbers of order book are stored in memory
only (not persistent) on CS OTE system. After a restart of CS OTE
system, the revision numbers of order books will start from 0
again.
OTE system checks gap detection (missing number in the XBID
revision sequence) for every order book of contract separately. If a
gap is detected (e.g. due to network interruption), the OTE system
will perform an initialization process for the order book and the
revision number is reset to 0. The initialization process is
performed only for the order book with the detected gap.
contract FIELD m String Contract code identifier (long name).
delivery_area_id FIELD | m String Delivery Area to which the attached order books refer to.
last_price FIELD o Integer(64) |Last traded price.
price_direction FIELD o] Integer Defines the direction of the price movement with regard to the last
2 trades happened and that are relevant for this orderbook. Valid
values are:
-1: Price decreased
0: Price unchanged
1: Price increased
last_quantity FIELD o] Integer Last traded quantity.
total_quantity FIELD o] Integer(64) | The total quantity traded during this trading session.
last_trade_time FIELD o] Timestamp | Timestamp of the last execution.
high_price FIELD o Integer(64) |Highest traded price since the start of the trading period.
low_price FIELD o] Integer(64) Lowest traded price since the start of the trading period.
sell_orders FIELD o | 0..n |Structure
order_id FIELD | m Integer(64) |Order Id as determined by the CS OTE system.
quantity FIELD | m Integer(64) | The quantity of the order which is exposed in that delivery area.
price FIELD | m Integer(64) |Limit price of the order in currency defined by contract. Value is
multiplied by 100, e.g. 1 Euro = 100.
order_entry_tim FIELD | m Timestamp | Timestamp of the order.
e
order_execution | FIELD o Enum Execution restriction of the order. This field is set only in case of
_restriction AON orders.
“ORDER_EXECUTION_RESTRICTION_TYPE_AON”: AON
Order.
order_type FIELD o Enum “ORDER_TYPE_ O”: Regular limit order.
“ORDER_TYPE_ I’: Iceberg order.
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Message/Field Type | m/o| No. |Data Type Short description
“ORDER_TYPE_ B”: User defined block order.
buy_orders FIELD 0 | 0..n |Structure

order_id FIELD | m Integer(64) |Order Id as determined by the CS OTE system.

quantity FIELD | m Integer(64) | The quantity of the order which is exposed in that delivery area.

price FIELD | m Integer(64) Limit price of the order in currency defined by contract. Value is
multiplied by 100, e.g. 1 Euro = 100.

order_entry_tim FIELD m Timestamp of the order.

e Timestamp

order_execution | FIELD o Enum Execution restriction of the order. This field is set only in case of

_restriction AON orders.
“ORDER_EXECUTION_RESTRICTION_TYPE_AON": AON
Order.

order_type FIELD o Enum “ORDER_TYPE_ O”: Regular limit order.
“ORDER_TYPE_ I”: Iceberg order.
“ORDER_TYPE_ B”: User defined block order.

Tabulka 18 — Struktura zpravy Public Order Books Report

2.8.4.3. Public Order Books Delta Report (PublicOrderBooksDeltaRprt)
PublicOrderBooksDeltaRprt

Type: Broadcast

Response to: n/a

Broadcast: Yes

Broadcast Routing Keys: |<product name>.<delivery_area>
Roles: <All>

Zprava PublicOrderBooksDeltaRprt je zaslana pii zavedeni nebo zméné aktivni nabidky. Zprava
obsahuje vSechny zménéné nabidky od ptedchozi distribuce zpravy PublicOrderBooksDeltaRprt pro
dany kontrakt.

Format zpravy je shodny se zpravou PublicOrderBooksResp.

2.8.4.4. Message Request (MessageReq)

MessageReq

Type: Inquiry Request

Roles: <ALL>

Routing Keys: market.request.inquiry
Request Limits: 2/10

Dotaz na zpravy obchodniho systému, které vznikly na obchodnim systému v minulosti. Je mozné se
dotazovat maximalné na zpravy za 1 den zpétné.

Message/Field Type |m/o| No. Data Type Short description
MessageReq MSG 1 |Structure
standard_header FIELD | m Structure | Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
type FIELD | m Enum Defines what kinds of messages are returned, allowing filtering the
messages on a request level.
Valid Values:

"MESSAGE_TYPE_ALL": Return all messages.
"MESSAGE_TYPE_PUBLIC": Return only public messages.
"MESSAGE_TYPE_PRIVATE": Return only private messages.

end_date FIELD | m Timestamp | Timestamp defining to which point in time the messages should be
retrieved.
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Message/Field Type | m/o| No. |Data Type Short description

start_date FIELD m Timestamp |Timestamp defining from which point in time the messages should
be retrieved. It is possible only to retrieve messages from the last 1
day.

Tabulka 19 — Struktura zpravy Message Request

2.8.4.5. Message Report (MessageRprt)

MessageRprt

Type: Inquiry Response, Broadcast

Response to: MsgReq (sent to the user-generated private response queue or a broadcast to
market.broadcastQueue.<login-id>)

Broadcasted: Yes

Broadcast Routing Keys: |PRTC_<partic_id>

<product name>

<product name>.PRTC <partic id>
public

Roles: <All>

Zpravy z obchodniho systému jsou zaslany jako odpovéd’ na zpravu MessageReq a dale distribuovany
pti vzniku nové zpravy v obchodnim systému.

Message/Field Type | m/o | No. | Data Type Short description
M geRprt MSG m 1 |Structure
standard_header FIELD | m Structure | Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
messages FIELD | o | 0..n |Structure
message_id FIELD | m Integer(64) | The message Id as assigned by the CS OTE system.
type FIELD | m Enum Defines the message type.

Valid Values:

"MESSAGE_TYPE_PUBLIC": The message is a public message.

"MESSAGE_TYPE_PRIVATE": The message is a private

message.
contract FIELD o String Related underlying contract (if any).
message_code FIELD | m Integer Message code of the message
timestamp FIELD | m Timestamp | Timestamp of the message as assigned by the CS OTE system.
severity FIELD | m Enum Severity of the message:

"MESSAGE_SEVERITY_TYPE_URG": Urgent message.

"MESSAGE_SEVERITY_TYPE_ERR": Error.

"MESSAGE_SEVERITY_TYPE_HIG": High prioritized message.

"MESSAGE_SEVERITY_TYPE_MED": Medium prioritized

message.

"MESSAGE_SEVERITY_TYPE_LOW?": Low priority message.
market_supervision_ | FIELD | m Boolean |Determines if the message has been send by market supervision
message
text_en FIELD | m String Message text. — English version.
text_cz FIELD | m String Message text — Czech version.
sell_delivery_area_id | FIELD o) String In case of an order execution, this field contains the delivery area

of the sell side.
buy delivery_area_id| FIELD o) String In case of an order execution, this field contains the delivery area

of the buy side.
Tabulka 20 — Struktura zpravy Message Report
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2.8.4.6. Trade Capture Request (TradeCaptureReq)

TradeCaptureReq

Type: Inquiry Request

Roles: EmtasimTsAcc

Routing Keys: market.request.inquiry
Request Limits: 7/35

Dotaz na vlastni obchody. Mozné se dotazovat max. 7 dni zpétné s maximalnim rozpétim datumut 24
hodin. V piipad¢ chybnych vstupnich parametri je vracena odpoveéd’ ErrResp.

Message/Field Type | m/o| No. |Data Type Short description
TradeCaptureReq MSG
standard_header FIELD | m Structure | Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
start_date FIELD m Timestamp |Start of the period for which the trades are retrieved. This value

must fulfil the following conditions:
. end_date — start_date <= 24 hours

end_date FIELD o] Timestamp |End of the period for which the trades are retrieved. The following
condition must be fulfilled:

. end_date — start_date <= 24 hours

If no end_date is given, the CS OTE system will return all trades
until midnight of the start date. In case of invalid value Error
Message is returned stating that difference is bigger than max
value.

Tabulka 21 — Struktura zpravy Trade Capture Request

2.8.4.7. Trade Capture Report (TradeCaptureRprt)

TradeCaptureRprt

Type: Inquiry Response, Broadcast

Response to: TradeCaptureReq (sent to the user-generated private response queue or a broadcast to market .
broadcastQueue.<login-id>)

Broadcasted: Yes

Broadcast Routing Keys: |halftrade.<product_name>.PRTC <partic_id>

Roles: EmtasimTsAcc

Zprava o vzniku/zméné obchodu je odeslana na oba €astniky daného obchodu (ptipadné na jednoho,
pokud se jedna o mezinarodni obchod), pfi¢emz pro kazdého pfijemce je vyplnéna jen ta ¢ast obchodu,
ktera se ho tyka. Zprava je také odeslana jako odpovéd na TradeCaptureReq a TradeRecallReq.

Zprava je také distribuovana v ptipade:

e pozadavku na odvoléani pfeshranicniho CZ obchodu iniciovaného z jiné zemé — dochéazi ke zméné
stavu obchodu;

e zruSeni obchodu centralni stranou XBID.

Message/Field Type | ml/o | No. |Data Type Short description
TradeCaptureRprt MSG m 1 |Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
trades FIELD | o | 0..n Structure
trade_id FIELD | m Integer(64) | Trade ID of the trade.
revision_no FIELD | m Integer(64) |Revision number of this trade. With every change of the trade the
revision number is increased by one.
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Message/Field Type | m/o | No. |[Data Type Short description
state FIELD m Enum Current state of the trade. Valid values are:
"TRADE_STATE_TYPE_ACTI": Trade is active (this is the default
value).
"TRADE_STATE_TYPE_CNCL": Trade was cancelled.
"TRADE_STATE_TYPE_RREQ": Recall of this trade was
requested.
"TRADE_STATE_TYPE_RREJ": Recall request was rejected -
trade is still valid then.
"TRADE_STATE_TYPE_RGRA": Recall request was granted —
trade has been recalled.
contract FIELD | m String Contract code (long name).
quantity FIELD | m Integer Executed quantity.
price FIELD | m Integer(64) | Execution price in currency defined by contract. Value is multiplied
by 100, e.g. 1 Euro = 100.
execution_time FIELD Timestamp |Execution date as assigned by system.
latest_recall_process | FIELD o] Timestamp|Informs until when a recall request can be processed.
time
r_ecall_req_time FIELD Timestamp|Date and time of a recall request.
recall_granted_time FIELD Timestamp |Date and time when the recall was granted or when the trade was
cancelled.
recall_rejected_time FIELD o Timestamp|Date and time when the recall was rejected.
contract_phase FIELD | m Enum “CONTRACT_PHASE_TYPE_CONT”: The trading in the contract
is in continuous mode.
"CONTRACT_PHASE_TYPE_AUCT": The trade results from an
Intraday Micro Auction.
buy FIELD o | 0..1 |Structure
order_id FIELD | m Integer(64) |Order Id of the buy side order.
delivery_area_id FIELD m String Delivery Area to which the attached order books refer to.
partic_id FIELD | m String Participant who entered the buy side order.
user_code FIELD | m String User code of the user who entered the buy side order.
client_order_id FIELD | o String Client’s identification of order.
text FIELD | o String Text of the buy side order.
sell FIELD o | 0..1 |Structure
order_id FIELD | m Integer(64)|Order Id of the sell side order.
delivery_area_id FIELD | m String Delivery Area to which the attached order books refer to.
partic_id FIELD | m String Participant who entered the sell side order.
user_code FIELD | m String User code of the user who entered the sell side order.
client_order _id FIELD o String Client’s identification of order.
text FIELD | o String Text of the sell side order.

Tabulka 22 — Struktura zpravy Trade Capture Report

2.8.4.8. Public Trade Confirmation Request (PublicTradeConfirmationReq)

PublicTradeConfirmationReq

Type:

Inquiry Request

Roles:

EmtasimTsAcc

Routing Keys:

market.request.inquiry

Request Limits: 7/35
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Dotaz na vefejné informace o vzniklych obchodech. Mozné se dotazovat max. 7 dni zpétné
s maximalnim rozpétim datumi 24 hodin. V ptipad€ chybnych vstupnich parametri je vracena odpovéd’
»ErrResp*.

Message/Field Type | m/o | No. |[Data Type Short description
PublicTradeConfirmati | MSG m
Structure
onReq
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
start_date FIELD m Timestamp|Start of the period for which the trades are retrieved. This value

must fulfil the following conditions:
. end_date — start_date <= 24 hours

end_date FIELD o Timestamp|End of the period for which the trades are retrieved. The following
condition must be fulfilled:

. end_date — start_date <= 24 hours

If no end_date is given, the system will return all trades until
midnight of the start_date. In case of invalid value Error Message is
returned stating that difference is bigger than max value.

product_names FIELD o 0.. |String List of product names for which the public trade confirmations are
1000 requested. If not supplied all products for which the user has
access rights are returned

Tabulka 23 — Struktura zpravy Public Trade Confirmation Request

2.8.4.9. Public Trade Confirmation Report (PublicTradeConfirmationRprt)

PublicTradeConfirmationRprt

Type: Inquiry Response, Broadcast

Response to: PublicTradeConfirmationReq (sent to the user-generated private response queue or a broadcast to
market.broadcastQueue.<login-id>)

Broadcasted: Yes

Broadcast Routing Keys: [public.trade.<product_name>

Roles: EmtasimTsAcc

Zprava o vzniku obchodu. Zprava je distribuovana na vSechny uzivatelé, ktefi maji pfitazeny kontrakt,
kterého se vznikly obchod tyka. Zprava je také odeslana jako odpoved’ na PublicTradeConfirmaionReq

Message/Field Type | ml/o | No. |Data Type Short description
PublicTradeConfirmati | MSG m
1 |[Structure
onRprt
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
trades FIELD o | 0..n |Structure
trade_id FIELD | m Integer(64) | Trade Id of the underlying trade.
revision_no FIELD | m Integer(64) |Revision number of the trade. This is increased by one every time
the trade is changed.
state FIELD | m Enum Current state of the trade.
Valid values are:
"TRADE_STATE_TYPE_ACTI": Trade is active (this is the default
value).
"TRADE_STATE_TYPE_CNCL": Trade was cancelled.
"TRADE_STATE_TYPE_RREJ": Recall request was rejected -
trade is tsill valid.
"TRADE_STATE_TYPE_RGRA": Recall request was granted —
trade has been recalled.
"TRADE_STATE_TYPE_RREQ": Recall of this trade was
requested.
contract FIELD | m String Contract code (long name) of the trade.
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Message/Field Type | m/o | No. |[Data Type Short description
price FIELD | m Integer(64) | Execution price in currency defined by contract. Value is multiplied
by 100, e.g. 1 Euro = 100.
quantity FIELD | m Integer Traded quantity.
trade_execution_tim | FIELD m Timestamp|Trade execution time.
e

Tabulka 24 — Struktura zpravy Public Trade Confirmation Report

2.8.4.10. Contract Information Request (ContractinfoReq)
ContractinfoReq

Type: Inquiry Request

Roles: <ALL>

Routing Keys: market.request.inquiry

Request Limits: 10/40

Dotaz na kontrakt. Mozné se dotazovat max. 7 dni zpétné€. V ptipadé chybnych vstupnich parametrii je
vracena odpoved’ ,,ErrResp®.

Message/Field Type | m/o | No. |[Data Type Short description
ContractinfoReq MSG Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
start_date FIELD o Timestamp|Start date for which the contract information is requested.
Notes:

. if contract field is specified this field is ignored

e if product_names field is specified or neither contract nor
product_names fields are specified, this field becomes
mandatory.

end_date FIELD o Timestamp|End date for which the contract information is requested.
Notes:

e f contract field is specified this field is ignored

e if product_names field is specified or neither contract nor
product_names fields are specified, this field becomes
mandatory.

product_names FIELD o) String The contract information for all contratcs belonging to products with

0..
1000 given product names is requested.
If product_names field is specified, the contract field cannot be
specified and the start_date and end_date fields are mandatory.

contract FIELD o |0..1|String Contract code (long name). If contract is specified, the products
field cannot be specified and the start_date and end_date fields are
ignored.

Tabulka 25 — Struktura zpravy Contract Information Request

2.8.4.11. Contract Information Report (ContractInfoRprt)

ContractinfoRprt

Type: Inquiry Response, Broadcast

Response to: ContractinfoReq (sent to the user-generated private response queue or a broadcast to market .
broadcastQueue.<login-id>)

Broadcasted: Yes

Routing Keys: <product name>

Roles: EmtasimTsAcc

Informace o kontraktech. Zprava je distribuovana v piipadé zmény ktréhokliv atributu jakéhokoliv
kontraktu nebo jako odpovéd’ na dotaz ContractinfoReq.
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Message/Field Type | m/o | No. |[Data Type Short description
ContractinfoRprt MSG m 1 |Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
contracts FIELD o | 0.n
contract_id FIELD | m Integer Contract ID.
revision_no FIELD | m Integer(64) |Revision number of the contract.
product_name FIELD | m String Underlying product.
product_revision_no | FIELD | m Integer(64) |Revision number of the underlying product.
name FIELD | m String Contract name. This is used for display purposes.
long_name FIELD | m String Contract long name, containing additional information.
delivery_start FIELD | m Timestamp|Start of delivery.
delivery_end FIELD | m Timestamp|End of delivery.
duration FIELD o Double The duration of the contract in full hours. For quarterly contracts the
value would be 0.25. An hourly contract would have 1.0. An block
contract would have value in interval from 2 to 24 (or 23/25 in case
of short/long clock change).
predefined FIELD | m Boolean |Flag that indicates, if a contract has been automatically created by
the system or if the contract was generated with an entry of a user-
defined block order.
1 = automatically generated, 0= user defined
state FIELD | m Enum Current state of the contract. The following values are allowed:
"CONTRACT_STATE_TYPE_HIBE": Hibernated, the contract was
manually deactivated by Central Admin.
"CONTRACT_STATE_TYPE_ISSUED": The contract is issued,
but not available for trading.
"CONTRACT_STATE_TYPE_OPEN": Contract is active and
available for trading.
"CONTRACT_STATE_TYPE_CLOSE": Contract is closed and not
available for trading.
"CONTRACT_STATE_TYPE_TERM": Contract is terminated and
not available for trading.
trading_phase_start FIELD | m Timestamp|Start date and time of the current/next trading phase.
trading_phase_end FIELD o) Timestamp|End date and time of the current/next trading phase.

Tabulka 26 — Struktura zpravy Contract Information Report

2.8.4.12. Product Information Request (ProductInfoReq)
ProductinfoReq

Type: Inquiry Request

Roles: EmtasimTsAcc

Routing Keys:

market.request.inquiry

Request Limits:

2/20

Pozadavek na detailni informace o produktech.

Message/Field Type | ml/o | No. |[Data Type Short description
ProductinfoReq MSG m 1 |[Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
product_names FIELD o) 0.. |String List of product names.
1000
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2.8.4.13. Product Information Report (ProductInfoRprt)

ProductinfoRprt

Type: Inquiry Response, Broadcast

Response to: ProdinfoReq (sent to the user-generated private response queue or a broadcast to market .
broadcastQueue.<login-id>)

Broadcasted: Yes

Broadcast Routing Keys: |[<product_name>

Roles: EmtasimTsAcc

Detailni informace o produktu jako odpoveéd’ na ProductinfoReq.

V souvislosti s tim, Ze ContractinfoReq umoziiuje polozit dotaz na maximalné 7 dni zpétné (viz také
2.8.4.10 Contract Information Request (ContractinfoReq)), tak tato odpovéd’ vraci pouze revize
produktd, na které se mtze i nejzazsi kontrakt odkazovat.

Odpoveéd muze také obsahovat vice verzi produktu se stejnym jménem, jednoznacna identifikace je
v tomto piipad€ jméno produktu a Cislo revize.

Message/Field Type | m/o | No. [Data Type Short description
ProductinfoRprt MSG m 1 |Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
products FIELD o | 0..n |Structure
product_name FIELD | m String Unique identifier name of the product.
display_name FIELD | m String String used to display the product.
currency FIELD | m String The currency of the product. The value is always “EUR”.
revision_no FIELD | m Integer(64) |Revision number of the product. This value is increased by one
every time the product is modified by the system.
quantity_unit FIELD | m String Defines the quantity unit.
min_quantity FIELD o Integer Minimal display quantity.
decimal_shift_quanti | FIELD | m Integer Decimal shift of the quantity information. A value of 2 results in a
ty display of 100 kW.
max_quantity FIELD | m Integer Maximal allowed quantity for orders entered in contracts belonging
to this product.
min_price FIELD | m Integer(64) |Minimal price allowed for orders entered in contracts belonging to
this product.
max_price FIELD | m Integer(64)|Maximal price allowed for orders entered in contracts belonging to
this product.
decimal_shift_price FIELD m Integer Decimal shift of the price information. A value of 2 results in a
display in Eurocents.
contract_name_patt | FIELD o String Format string for the contract name.
ern
tick_size FIELD | m Integer Defines the minimum increment for limit prices for this product. The
value is entered as an integer, but the decimal price shift is applied.
lot_size FIELD | m Integer Defines the smallest tradable unit of the product.
product_configurat FIELD o  0..n Structure
ions
key FIELD m String Exchange specific product attribute names (e.g.:
blockOrderProduct, icebergMinPeakSize, icebergPriceDeltaRange)
‘ value FIELD m String Exchange specific product attribute values
Tabulka 28 — Struktura zpravy Product Information Report
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2.8.4.14. Market State Request (MarketStateReq)
MarketStateReq

Type: Inquiry Request

Roles: EmtasimTsAcc

Routing Keys:

market.request.inquiry

Request Limits:

2/20

Dotaz na aktualni stav trhu. Pozadovany trh je specifikovan v hlavi¢ce zpravy standard header.

Message/Field Type | ml/o | No. |[Data Type Short description
MarketStateReq MSG m 1 |Structure
standard_header FIELD Structure |Standard header of each message. Please see chapter 2.6.7

Standardni hlavicka zpravy.

Tabulka 29 — Struktura zpravy Market State Request

2.8.4.15. Market State Report (MarketStateRprt)
MarketStateRprt
Type: Inquiry Response, Broadcast

Response to:

MktStateReq (sent to the user-genereted private response queue or a broadcast to
market.broadcastQueue.<login-id>)

Broadcasted:

Yes

Broadcast Routing Keys:

public.<market_id>

Roles:

EmtasimTsAcc

Aktuélni informace o stavu obchodovani na trhu. Zprava je distribuovana v piipad€ zmény stavu trhu a
dale také jako odpovéd’ na dotaz MarketStateReq.

Message/Field Type | m/o | No. |[Data Type Short description

MarketStateRprt MSG m 1 |Structure

standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.

state FIELD | m Enum Contains the current market state. The following values are
allowed:
"MARKET_STATE_TYPE_HIBE": Hibernated; no trading is
possible and order books are empty. Done on WebGui by Admin.
"MARKET_STATE_TYPE_ACTI": Market is active and trading is
possible.

connected_xbid FIELD | o Enum State identification of physical connection to XBID solution.
“CONNECTED_XBID_TYPE_ACTI” — Connection to XBID solution
is valid.
“CONNECTED_XBID_TYPE_DISC” — Disconnected from XBID
solution.
Used only for market_id “MARKET_ID_TYPE_XBID".

trading_xbid FIELD | o Enum “TRADING_XBID_TYPE_OPER” — Trading on XBID is allowed by
OTE at OTE-COM (in operation).
“TRADING_XBID_TYPE_SUSP” — Trading on XBID is suspended
by OTE at OTE-COM.
Used only for market_id “MARKET_ID_TYPE_XBID".

revision_no FIELD | m Integer(64) |Revision number of the market. With every change of the market
state this value is increased by one.

Tabulka 30 — Struktura zpravy Market State Report
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2.8.4.16. Hub-to-Hub ATC Matrix Request (HubToHubReq)

HubToHubReq

Type: Inquiry Request

Roles: EmtasimTsAcc

Routing Keys: market.request.inquiry
Request Limits: 2/10

Pozadavek slouZzi pro ziskani Hub-to-Hub matice s daty kapacit.

Message/Field Type | ml/o | No. |[Data Type Short description
HubToHubReq MSG m Structure
standard_header FIELD Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
delivery_area FIELD | m String Delivery Area
delivery_day FIELD m Timestamp|Date

Tabulka 31 — Struktura zpravy Hub-to-Hub Matrix Request

2.8.4.17. Hub-to-Hub Matrix Report (HubToHubResp)
HubToHubResp

Type: Inquiry Response

Response to: HubToHubReq (sent to private autogenerated response queue)
Broadcast: No

Roles: EmtasimTsAcc

Zprava je zaslana jako odpovéd na HubToHubReq. V tomto piipad¢ je zaslana do privatni odpovédni
fronty uzivatele, ktery zaslal odpovidajici poZzadavek HubToHubReq.

Message/Field Type m/o | No. |Data Type Short description
HubToHubResp MSG m Structure
standard_header FIELD m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
hub_to_hub_atcs FIELD m | 1..n |Structure
delivery_start FIELD m Timestamp|Delivery start date
delivery_end FIELD m Timestamp|Delivery end date
. FIELD m Timestamp|Timestamp when the ATC data was received from the
timestamp Capacity system
hub_froms FIELD o | 0..n |Structure
from FIELD m String The outgoing Delivery area code
atcs FIELD 0 | 0..n Structure
to FIELD m String Inbound Delivery area code
in FIELD m Integer Available capacity DA(to)-DA(from)
out FIELD m Integer Available capacity DA(from)-DA(to)

Tabulka 32 — Struktura zpravy Hub-to-Hub Matrix Report

2.8.4.18. Hub-to-Hub Notification (HubToHubNt{fRprt)

HubToHubResp

Type: Broadcast

Broadcast: Yes

Broadcast Routing Keys: |public.<market_id>

Roles: EmtasimTsAcc
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Zprava je distribuovana automaticky pii zméné Hub-to-Hub matice s daty kapacit (napt. z divodu
vzniku pteshrani¢niho obchodu nebo explicitni alokace).

Message/Field Type |'ml/o | No. Data Type Short description
HubToHubNtfRprt MSG m Structure
standard_header FIELD Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
hub_to_hub_atcs FIELD | m | 1..n [Structure
delivery_start FIELD | m DateTime |Delivery start date
delivery_end FIELD | m DateTime |Delivery end date
timestamp FIELD | m DateTime |Timestamp when the ATC data was received from the
Capacity system
hub_froms FIELD o | 0..n |Structure
from FIELD | m String The outgoing Delivery area code
atcs FIELD | o |0..n Structure
to FIELD | m String Inbound Delivery area code
in FIELD | m Integer Available capacity DA(to)-DA(from)
out FIELD | m Integer Available capacity DA(from)-DA(to)

Tabulka 33 — Struktura zpravy Hub-to-Hub Matrix Report

2.8.5. Referencni udaje trhu VDT

Kapitola popisuje strukturu zprav s informacemi o oblasti dodavky a o trzni oblast. Jelikoz na OTE jsou
centralni stranou XBID distribuovany udaje pouze pro ¢eskou trzni oblast a ¢eskou oblast dodavky,
smérem na UT OTE jsou také poskytovany informace pouze pro ¢eskou oblast.

2.8.5.1. Delivery Area Information Request (DeliveryArealnfoReq)

DeliveryArealnfoReq
Type: Inquiry Request
Roles: EmtasimTsAcc
Routing Keys: market.request.inquiry
Request Limits: 1/10
Message/Field Type | ml/o | No. |[Data Type Short description
DeliveryArealnfoReq MSG m Structure
standard_header FIELD Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
product_names FIELD | o | O.. |String List of products.
1000

Tabulka 34 — Struktura zpravy Delivery Area Information Request

2.8.5.2. Delivery Area Information Report (DeliveryArealnfoRprt)

DeliveryArealnfoRprt

Type: Inquiry Response, Broadcast

Response to: DeliveryArealnfoReq (sent to private autogenerated response queue)
Broadcast: Yes

Broadcast Routing Keys: |public.<market_id>

Roles: EmtasimTsAcc

Zprava je distribuovana kdykoliv dojde ke zmén¢ atributu oblasti dodavky. Dale se jedna o zpravu
odesilanou jako odpovéd’ na pozadavek DeliveryArealnfoReq

2025 OTE, a.s.
Dokument ¢.:  D1.4.X Nazev dokumentu:
Verze dok.: A D1.4.X_Formaty zprav_Binary_ API_OTE-

Datum vydani: 15.12.2025 COM_ELE_A_CZ.docx




Message/Field Type | m/o | No. |[Data Type Short description

DeliveryArealnfoRprt MSG m 1 |Structure

standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.

delivery_areas FIELD | o |0..n |Structure
delivery_area_id FIELD | m String Delivery Area ID.
revision_no FIELD | m Integer(64) |Revision number. With every change of the delivery area this value
is increased by one.
name FIELD | m String Name of the delivery area usually used for display purposes.
long_name FIELD | m String Long name of the delivery area.
state FIELD | m Enum Current state of the delivery area. The following values are allowed:

"REFERENCE_DATA_STATE_TYPE_IACT": Delivery area is
inactive and thus not tradable.

"REFERENCE_DATA_STATE_TYPE_ACTI": Delivery area is
active. It is possible to trade in that area.

"REFERENCE_DATA_STATE_TYPE_HIBE": Delivery area is
deactivated (hibernated). Trading in that delivery area is not

possible.
market_area_id FIELD | m String ID of the Market Area this delivery area belongs to.
product_names FIELD o |0..n |String List of assigned products. In case of a state change for a delivery

area, this list is not provided.

Tabulka 35 — Struktura zpravy Delivery Area Information Report

2.8.5.3. Market Area Information Request (MarketArealnfoReq)

MarketArealnfoReq

Type: Inquiry Request

Roles: EmtasimTsAcc

Routing Keys: market.request.inquiry
Request Limits: 1/10

Zprava slouzi k ziskani informaci o trzni oblasti.

Message/Field Type | ml/o | No. |[Data Type Short description
MarketArealnfoReq MSG m Structure
standard_header FIELD Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
product_names FIELD | o | O.. |String List of products.
1000

Tabulka 36 — Struktura zpravy Market Area Information Request

2.8.5.4. Market Area Information Report (MarketArealnfoRprt)

MarketArealnfoRprt

Type: Inquiry Response, Broadcast

Response to: MarketArealnfoReq (sent to private autogenerated response queue)
Broadcast: Yes

Broadcast Routing Keys: |public.<market_id>

Roles: EmtasImTsAcc

Zprava je distribuovand kdykoliv dojde ke zméné atributu trzni oblasti. Déle se jedna o zpravu
odesilanou jako odpovéd’ na pozadavek MarketArealnfoReq.
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Message/Field Type | m/o | No. |[Data Type Short description
MarketArealnfoRprt MSG m 1 |Structure
standard_header FIELD | m Structure |Standard header of each message. Please see chapter 2.6.7
Standardni hlavicka zpravy.
market_areas FIELD o | 0..n |Structure
market_area_id FIELD | m String Market Area ID.
name FIELD | m String Name of the market area usually used for display purposes.
long_name FIELD | m String Long name of the market area usually.
state FIELD | m Enum Current state of the market area. The following values are allowed:
"REFERENCE_DATA_STATE_TYPE_IACT": Market area is
inactive and thus not tradable.
"REFERENCE_DATA_STATE_TYPE_ACTI": Market area is
active. It is possible to trade in that area.
"REFERENCE_DATA_STATE_TYPE_HIBE": Market area is
deactivated (hibernated). Trading in that market area is not
possible.
revision_no FIELD | m Integer Revision number. With every change of the market area this value
is increased by one.

Tabulka 37 — Struktura zpravy Market Area Information Report

2.9. Scénare pro stavajici zpisob automatické komunikace pres
komunika¢ni server KSP/KSM

2.9.1. Nastaveni/zména/odpovéd’ k novému VDT limitu

Aktuélni stav VDT limitu v¢etné s ostatnimi hodnotami vraci upraveny report aktualniho stavu limiti
ve stavajici struktute SEFVOTLIMITS.

Struktura SFVOTSETTINGS slouzi pro nastaveni limitu VDT pies AK(KSP). Kromé standardni
hlavicky a identifikace ptijemce a odesilatele obsahuje:

SFVOTSETTINGS/Setting - hlavni zapouzdfujici datovy element
SFVOTSETTINGS/Limit - hlavni element pro nastaveni limitu
SEFVOTSETTINGS/Limit@type - typ limitu, vycltovy typ, nyni jen VDT
SEFVOTSETTINGS/Limit@value - nova hodnota pro dany limit v CZK

Piiklad nastaveni limitu na 20tis. CZK:

<?xml version="1.0" encoding="UTF-8" standalone="yes"?>
<SFVOTSETTINGS answer-required="false" date-time="2015-06-24T12:41:08+02:00" dtd-release="1" dtd-
version="1" id="123" message-code="481" xmlns="http://www.ote-cr.cz/schema/sfvot/settings">
<SenderIdentification id="8591824000007" coding-scheme="14"/>
<ReceiverIdentification id="8591824000007" coding-scheme="14"/>
<Setting>
<Limit type="VDT" value="20000"/>
</Setting>
</SFVOTSETTINGS>

Odpovéd obsahuje strukturu RESPONSE s msg kodem 483 a v piipadé uspésného provedeni i opis dat
v podobé aktualniho stavu limitt (SFVOTLIMITS s msg kodem 482). Jsou vyuZity stavajici navratové
kody z oblasti finan¢nich reporti:
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RESPONSE/Reason@code Popis
S09000 Pozadavek Uspésné zpracovan, nastaveni zménéno.
S09008 Ugastnik nema potiebna nastaveni (nedefinované limity).
S09009 Na zménu nema Ucastnik opravneéni.
S09010 Nedostatek volnych prostfedku.
S09011 Neplatna hodnota.
S09012 Neocekavana chyba.

Tabulka 38 — Reason codes pro response s msg kodem 483

2.9.2. Zprava o presunu ¢asti VDT limitu do hlavniho obchodniho limitu

Pti prevodu ¢asti VDT limitu do hlavniho obchodniho limitu, ktery probiha automaticky v pripadé, ze
zpracovani obchodu zplisobi vyc€erpani financnich prostedki hlavniho obchodniho limitu, je nutné o
tomto stavu ucCastnika informovat i pies AK. Informace, odeslané na i¢astnika jsou nasledujici:

e Piesunovana finanéni ¢astka z VDT limitu do hlavniho obchodniho limitu (K¢)
e Zbyla ¢astka VDT limitu (K<)

e Zbyvajici volné finanéni prostfedky ve VDT zajisténi (K<)

e D obchodu, jez tento pfesun vyvolal

e Den dodavky obchodu

Pro tyto ucely slouzi struktura SFVOTLIMITCHANGE. Je odesilana nevyzadané pies KSP. Kromé
standardni hlavicky a identifikace pfijemce a odesilatele obsahuje:

SFVOTLIMITCHANGE/Limits - hlavni zapouzdfujici datovy element
SFVOTLIMITCHANGE/Limits@trade-date - den dodavky obchodu
SEFVOTLIMITCHANGE/Limits@trade-id - id obchodu
SFVOTLIMITCHANGE/Limit - hlavni element limitu
SFVOTLIMITCHANGE/Limit@type - typ limitu, vyctovy typ, nyni jen VDT
SFVOTLIMITCHANGE/Limit@value - nova hodnota pro dany limit v CZK

SFVOTLIMITCHANGE/Limit@moved - prosttedky presunuté do jiného typu
v CZK (pro VDT do utilizace kratkodobych obchodd v hlavnim obchodnim
limitu)

SFVOTLIMITCHANGE/Limit@free — volné prostfedky pro dany limit v CZK

Piiklad:

<?xml version="1.0" encoding="UTF-8" standalone="yes"?>
<SFVOTLIMITCHANGE answer-required="false" date-time="2015-06-24T12:41:08+02:00" dtd-release="1" dtd-
version="1" id="123" message-code="484 xmlns="http://www.ote-cr.cz/schema/sfvot/limitchange">
<SenderIdentification id="8591824000007" coding-scheme="14"/>
<ReceiverIdentification id="8591824000007" coding-scheme="14"/>
<Limits trade-id="237445" trade-date="2015-08-31">
<Limit type="VDT" value="15000" moved="5000" free="1280"/>

</Limits>
</SFVOTLIMITCHANGE>
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3. Pouziti elektronického podpisu

Zpravy jsou predavany mezi klientskou aplikaci a backend systémem v binarnim protobuf formatu.
Z divodu zajisténi integrity a nepopiratelnosti jsou vybrané zpradvy zabezpeceny elektronickym
podpisem.

Zabezpeceni elektronickym podpisem se tyka nasledujicich zprav:

e ModifyOrderReq
e AddOrderReq
e  ModifyAllOrdersReq

Strutury vyse uvedenych zprav budou po provedeni digitalniho podpisu soucasti struktury
SignedMessage, ktera bude obsahovat polozku:

e content typu bytes, coZ je ptuvodni zprava spolu s digitalnim podpisem v binarnim formatu CMS
serializovana do bajtového pole pfed vytvorenim podpisu.

Nastaveni
ignedMessage.
MessageType

Serializace
bytes
Obrazek 19 — Vytvoreni digitdlné podepsané zpravy

Po ovéteni podpisu a certifikatu na strané piijemce je nutné extrahovat ptivodni zpravu z formatu CMS
a dle typu zpravy provést deserializaci do prislusnych objekti pro dalsi zpracovani.

Deserializace

Pvéreni PKCS#7

i bytes
ignedMessage. na pﬁvodni
Content zpravu

Obrézek 20 — Ovéreni digitalné podepsané zpravy s extrakci ptvodni zpravy

Pro digitalni podpis je nutné vyuzit standard CMS definovany v RFC 5652. Jedna se o typ zpravy
signed-data, kterd obsahuje SignedData ASN.1 strukturu. V ni je obsaZzena pivodni zprava, podpis a je
zde nutné mit i certifikat, ktery odpovida privatnimu kli¢i pouZzitému pro podpis. Pro hash funkci je tfeba
vyuzit minimalné algoritmus SHA256 anebo silngjsi.

Definice struktury SignedMessage:

Message/Field Type | m/o| No. |Data Type Short description
SignedMessage MSG Structure
content FIELD | m Bytes Original binary message together with digital signature in binary
format.

Tabulka 39 — Struktura zpravy SignedMessage
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