Format of files with results of securities trading, effective 2007

RTS trading results are disclosed in two formats - MS Excel and textual format with a separation symbol “semicolon”. Files with trading results are placed on RTS ftp-server and are distributed by e-mail as archived files (zip-format). Each type of information is placed on a separate page of the file in MS Excel format or in a separate file of a textual format. 

Files in MS Excel format:

File name – MMDDHH_Х.xls

MM – month, 

DD – day, 

HH – hour, 

X – ticker of exchange/ system: "2" – OJSC “RTS”, "3" – St Petersburg Stock Exchange, "4" – RTS Board.

Files are archived in ZIP format. File name in the mailing is MMDDHH_Х.zip.

Files of textual format:

File name – MMDDHHYХ.txt.

MM – month, 

DD – day, 

HH – hour,

Y – type of data, 'D' – generalized data, 'T' - generalized data divided by markets, '1' – data on trading on Classic market, 'G' – data on trading on T+0 market, 'U' – aggregated data on Classic and T+0 markets, 'S' – reference on trading on “St Petersburg Stock Exchange” trading, 'Q' – reference on quotation system RTS Board, 'R' – values of RTS Index, 'Z' – values of technical indices.

X – ticker of exchange/ system: "2" – OJSC “RTS”, "3" – St Petersburg Stock Exchange, "4" – RTS Board.

Files are archived in ZIP format. File name in the mailing is MMDDHH_Х.zip.

Description of file fields with results of trading on OJSC “RTS”

Files MMDDHH_2.xls (MMDDHHY2.txt)

	WorkSheet
(text file)
	Column
	Description

	total_aggr

(MMDDHHu2.txt)

	The list contains generalized market data on JSC RTS

	
	exchange_ID
	System identifier

	
	exchange_name_ru
	System name

	
	exchange_name_en
	System name (in English)

	
	trade_type
	Transactions type, TIQ - Market trades (transactions based on anonymous auction-type orders), TDQ - Trades of other types

	
	volume_currency
	Currency used in volume reporting

	
	moment
	Date and time when data was formed

	
	money_volume
	Turnover, monetary units

	
	volume
	Turnover, number of shares traded

	
	trades_num
	Number of transactions

	
	volume_currency_rate
	Currency/ruble conversion rate defined by the Central Bank of Russia

	 
	 
	 

	total

(MMDDHHt2.txt)
	List contains generalized data separately on Classic and T+0 markets

	
	system_ID
	Trading system list idenfiticator

	
	rts_list_name_ru
	Trading system list name in Russian

	
	rts_list_name_en
	Trading system list name in English

	
	trade_type
	Transactions type, TIQ - Market trades (transactions based on anonymous auction-type orders), TDQ - Trades of other types

	
	volume_currency
	Currency used in volume reporting

	
	moment
	Date and time when data was formed

	
	money_volume
	Turnover, monetary units

	
	volume
	Turnover, number of shares traded

	
	trades_num
	Number of transactions

	
	capitalization
	Total market capitalization

	
	volume_currency_rate
	Currency/ruble conversion rate defined by the Central Bank of Russia

	 
	 
	 

	classic
(MMDDHH12.txt),

prefunded

(MMDDHHg2.txt)
	List  classic contains data on RTS Classic Market.
List prefunded contains data on T+0 Market.

	
	moment
	Date and time when data was formed

	
	system_ID
	Trading system list idenfiticator

	
	fullname_ru
	Security name in Russian

	
	fullname_en
	Security name in English

	
	issue_type
	Security type, 'C' - common shares, 'P' - preferred shares, 'B' - bonds, 'U' - investment fund units

	
	quote_list
	Quotation list level

	
	issue
	Security symbol (ticker) 

	
	par
	Par value

	
	par_currency
	Currency of par

	
	price_currency
	Currency used for price reporting

	
	volume_currency
	Currency used for volume reporting

	
	open_bid
	Best opening bid for indirect quotes

	
	open_ask
	Best opening ask for indirect quotes

	
	bid
	Best bid at the point specified in "moment" field

	
	ask
	Best ask at the point specified in "moment" field

	
	bid_num
	Number of indirect bids

	
	ask_num
	Number of indirect asks

	
	first_price
	First transaction price

	
	first_volume
	First transaction volume, number of shares

	
	max_price
	Maximum price

	
	min_price
	Minimum price

	
	last_price
	Last transaction price

	
	last_volume
	Last transaction volume, number of shares

	
	money_volume
	Turnover, monetary units

	
	volume
	Turnover, number of shares traded

	
	trades_num
	Number of transactions

	
	first_price_tdq
	Price of the first trade based on direct quotes

	
	first_volume_tdq
	Volume of the first trade based on direct quotes, number of shares

	
	max_price_tdq
	Maximum trade based on direct quotes price

	
	min_price_tdq
	Minimum trade based on direct quotes price

	
	last_price_tdq
	Last trade based on direct quotes price

	
	last_volume_tdq
	Last trade based on direct quotes volume

	
	money_volume_tdq
	Total volume of trades based on direct quotes, monetary units

	
	volume_tdq
	Total volume of trades based on direct quotes, number of shares

	
	trades_num_tdq
	Total number of trades based on direct quotes

	
	money_volume_total
	Total transaction volume, monetary units

	
	volume_total
	Total transaction volume, number of shares

	
	trades_num_total
	Total number of transactions

	
	nkd
	nkd

	
	yield
	yield

	
	money_volume_repo
	Total volume of trades, monetary units (repo)

	
	volume_repo
	Total volume of trades, number of shares (repo)

	
	trades_num_repo
	Total number of trades (repo)

	
	capitalization
	Capitalization

	
	
	

	aggregated

(MMDDHHa2.txt)
	List contains aggregated data on Classic and T+0 markets

	
	moment
	Date and time when data was formed

	
	fullname_ru
	Security name in Russian

	
	fullname_en
	Security name in English

	
	issue_type
	Security type, 'C' - common shares, 'P' - preferred shares, 'B' - bonds, 'U' - investment fund units

	
	quote_list
	Quotation list level

	
	issue_classic
	Security symbol (ticker) on Classic Market

	
	issue_prefunded
	Security symbol (ticker) on T+0 Market

	
	par
	Par value

	
	par_currency
	Currency of par

	
	price_currency
	Currency used for price reporting

	
	volume_currency
	Currency used for volume reporting

	
	first_price_aggr
	First transaction price

	
	first_volume_aggr
	First transaction volume, number of shares

	
	open_price_aggr
	Open price for FCSM

	
	max_price_aggr
	Maximum price

	
	min_price_aggr
	Minimum price

	
	close_price_aggr
	Close price for FCSM

	
	last_price_aggr
	Last transaction price

	
	last_volume_aggr
	Last transaction volume, number of shares

	
	money_volume_aggr
	Turnover, monetary units

	
	volume_aggr
	Turnover, number of shares traded

	
	trades_num_aggr
	Number of transactions

	
	average_aggr
	Average price

	
	first_price_tdq_aggr
	Price of the first trade based on direct quotes

	
	first_volume_tdq_aggr
	Volume of the first trade based on direct quotes, number of shares

	
	max_price_tdq_aggr
	Maximum trade based on direct quotes price

	
	min_price_tdq_aggr
	Minimum trade based on direct quotes price

	
	last_price_tdq_aggr
	Last trade based on direct quotes price

	
	last_volume_tdq_aggr
	Last trade based on direct quotes volume

	
	money_volume_tdq_aggr
	Total volume of trades based on direct quotes, monetary units

	
	volume_tdq_aggr
	Total volume of trades based on direct quotes, number of shares

	
	trades_num_tdq_aggr
	Total number of trades based on direct quotes

	
	average_tdq_aggr
	Average price of trades based on direct quotes

	
	money_volume_total_aggr
	Total transaction volume, monetary units

	
	volume_total_aggr
	Total transaction volume, number of shares

	
	trades_num_total_aggr
	Total number of transactions

	
	average_total_aggr
	Average price of all types of trades

	
	money_volume_repo_aggr
	Total volume of trades, monetary units (repo)

	
	volume_repo_aggr
	Total volume of trades, number of shares (repo)

	
	trades_num_repo_aggr
	Total number of trades (repo)

	
	market_price
	FCSM Market price

	
	market_price_volume
	Volume for Market Price, RUR

	
	market_price_046ps
	FCSM Market price 2

	
	acknowledged_price
	FSCM Acknowledged price

	
	acknowledged_price_volume
	Volume for Acknowledged price

	
	capitalization_market_price
	Capitalization based on FSCM Market Price


	ti_index
(MMDDHHz2.txt)
	The list contains Technical indices values

	
	index_type
	Technical Index code (TIS - Technical Index for Shares, TIB - Technical Index for Bonds , TIU - Technical Index for Investments funds units)

	
	index_name
	Technical Index name (in Russian)

	
	open_value
	Opening value

	
	open_moment
	Date and time of opening value

	
	current_value
	Current value

	
	current_moment
	Date and time of current value


	rtsi_index
(MMDDHHr2.txt)
	The list contains RTS Index Values

	
	moment
	Date and time of Composite Index

	
	index_value
	Composite Index value


Description of file fields with results of trading on St. Petersburg Stock Exchange

Files MMDDHH_3.xls (MMDDHHY3.txt)

	WorkSheet
(text file)
	Column
	Description

	total
(MMDDHHt3.txt)
	List contains generalized data on St. Petersburg Stock Exchange

	
	system_ID
	Trading system list idenfiticator

	
	rts_list_name_ru
	Trading system list name in Russian

	
	rts_list_name_en
	Trading system list name in English

	
	trade_type
	Transactions type, TIQ - Market trades (transactions based on anonymous auction-type orders), TDQ - Trades of other types

	
	volume_currency
	Currency used in volume reporting

	
	moment
	Date and time when data was formed

	
	money_volume
	Turnover, monetary units

	
	volume
	Turnover, number of shares traded

	
	trades_num
	Number of transactions

	
	capitalization
	Total market capitalization

	
	volume_currency_rate
	Currency/ruble conversion rate defined by the Central Bank of Russia

	 
	 
	 

	spbex
(MMDDHHs3.txt)
	List contains data by securities on St. Petersburg Stock Exchange

	
	moment
	Date and time when data was formed

	
	system_ID
	Trading system list idenfiticator

	
	fullname_ru
	Security name in Russian

	
	fullname_en
	Security name in English

	
	issue_type
	Security type, 'C' - common shares, 'P' - preferred shares, 'B' - bonds, 'U' - investment fund units

	
	quote_list
	Quotation list level

	
	issue
	Security symbol (ticker) 

	
	par
	Par value

	
	par_currency
	Currency of par

	
	price_currency
	Currency used for price reporting

	
	volume_currency
	Currency used for volume reporting

	
	open_bid
	Best opening bid for indirect quotes

	
	open_ask
	Best opening ask for indirect quotes

	
	bid
	Best bid at the point specified in "moment" field

	
	ask
	Best ask at the point specified in "moment" field

	
	bid_num
	Number of indirect bids

	
	ask_num
	Number of indirect asks

	
	first_price
	First transaction price

	
	first_volume
	First transaction volume, number of shares

	
	max_price
	Maximum price

	
	min_price
	Minimum price

	
	last_price
	Last transaction price

	
	last_volume
	Last transaction volume, number of shares

	
	money_volume
	Turnover, monetary units

	
	volume
	Turnover, number of shares traded

	
	trades_num
	Number of transactions

	
	first_price_tdq
	Price of the first trade based on direct quotes

	
	first_volume_tdq
	Volume of the first trade based on direct quotes, number of shares

	
	max_price_tdq
	Maximum trade based on direct quotes price

	
	min_price_tdq
	Minimum trade based on direct quotes price

	
	last_price_tdq
	Last trade based on direct quotes price

	
	last_volume_tdq
	Last trade based on direct quotes volume

	
	money_volume_tdq
	Total volume of trades based on direct quotes, monetary units

	
	volume_tdq
	Total volume of trades based on direct quotes, number of shares

	
	trades_num_tdq
	Total number of trades based on direct quotes

	
	money_volume_total
	Total transaction volume, monetary units

	
	volume_total
	Total transaction volume, number of shares

	
	trades_num_total
	Total number of transactions

	
	nkd
	nkd

	
	yield
	yield

	
	money_volume_repo
	Total volume of trades, monetary units (repo)

	
	volume_repo
	Total volume of trades, number of shares (repo)

	
	trades_num_repo
	Total number of trades (repo)

	
	capitalization
	Capitalization


Description of file fields with results of trading on RTS Board

Files MMDDHH_4.xls (MMDDHHY4.txt)

	WorkSheet
(text file)
	Column
	Description

	total
(MMDDHHt4.txt)
	List contains generalized data separately on RTS Board

	
	system_ID
	Trading system list idenfiticator

	
	rts_list_name_ru
	Trading system list name in Russian

	
	rts_list_name_en
	Trading system list name in English

	
	trade_type
	Transactions type, TIQ - Market trades (transactions based on anonymous auction-type orders), TDQ - Trades of other types

	
	volume_currency
	Currency used in volume reporting

	
	moment
	Date and time when data was formed

	
	money_volume
	Turnover, monetary units

	
	volume
	Turnover, number of shares traded

	
	trades_num
	Number of transactions

	
	capitalization
	Total market capitalization

	
	volume_currency_rate
	Currency/ruble conversion rate defined by the Central Bank of Russia

	 
	 
	 

	board
(MMDDHHq4.txt)
	List contains data by securities on RTS Board

	
	moment
	Date and time when data was formed

	
	system_ID
	Trading system list idenfiticator

	
	fullname_ru
	Security name in Russian

	
	fullname_en
	Security name in English

	
	issue_type
	Security type, 'C' - common shares, 'P' - preferred shares, 'B' - bonds, 'U' - investment fund units

	
	issue
	Security symbol (ticker) 

	
	par
	Par value

	
	par_currency
	Currency of par

	
	price_currency
	Currency used for price reporting

	
	volume_currency
	Currency used for volume reporting

	
	open_bid
	Best opening bid for indirect quotes

	
	open_ask
	Best opening ask for indirect quotes

	
	bid
	Best bid at the point specified in "moment" field

	
	ask
	Best ask at the point specified in "moment" field

	
	bid_num
	Number of indirect bids

	
	ask_num
	Number of indirect asks

	
	first_price_total
	First transaction price

	
	first_volume_total
	First transaction volume, number of shares

	
	max_price_total
	Maximum price

	
	min_price_total
	Minimum price

	
	last_price_total
	Last transaction price

	
	last_volume_total
	Last transaction volume, number of shares

	
	money_volume_total
	Turnover, monetary units

	
	volume_total
	Turnover, number of shares traded

	
	trades_num_total
	Number of transactions

	
	nkd
	nkd

	
	yield
	yield

	
	capitalization
	Capitalization
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