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1 File Transfer 
1.1 File transfer overview 

File 

code 

File name Time of 

generation 

Options Futures Multiple 

in one 

session 

Public 

file 

(Note1) 

Automatic 

notice 

(Note 2) 

Period of 

generation 

(Note 3) 

XB10 Daily block 

trade volume 

After 

market 

V V  V V N 

XB30 FCM order, 

quote and 

execution 

report resend 

file 

 

During and 

after 

market 

V V V   N 

XB40 Clearing 

member order, 

quote and 

execution 

report resend 

file 

During and 

after 

market 

V V V   N 

XB41 After trading 

data of head 

office and 

branch offices 

or clearing 

member 

After 

market 

V V    N 

XB50 Expired Order 

Report File for 

Time Flow 

Group 

During and 

after 

market 

V V V  V N 

XC10 Market data 

(options 

include closing 

price of spot) 

After 

market 

V V V V  N 

XC11 Market data 

(condensed 

version) 

(settlement 

price + OI) 

(options 

include closing 

price of spot)  

After 

market 

V V V V V N 

XC14 Open interest 

file 

After 

market 

V V  V V N 

XE01 After trading  

data of head 

After 

market 

V V    N 
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File 

code 

File name Time of 

generation 

Options Futures Multiple 

in one 

session 

Public 

file 

(Note1) 

Automatic 

notice 

(Note 2) 

Period of 

generation 

(Note 3) 

office and 

branch offices 

or clearing 

member 

XF02 Suspended 

Contract-

Product status 

file 

During and 

after 

market 

V V  V V N 

XF03 Last 

transaction and 

clearing 

member order 

and execution 

report 

sequence file 

During and 

after 

market 

V V   V N 

XF06 Announcement 

of Postpone of 

Last Trading 

(Settlement) 

Day When 

Underlying 

information is 

Abnormal 

When 

Underlying 

information 

is 

Abnormal 

V V  V V N 

XF07 Market Maker 

Notification 

File 

During 

market 

V V V V V N 

XF13 All last 

transaction and 

clearing 

member order 

and execution 

report 

sequence 

collection file 

for a FCM 

During 

market 

V V   V N 

XP08 Product and 

Time Flow 

Group 

Definition File 

Before 

market 

V V V V V N 

XP09 Contract 

definition file 

Before 

market 

V V  V V N 

XP11 Price limits Before 

market 

V V V V V N 
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File 

code 

File name Time of 

generation 

Options Futures Multiple 

in one 

session 

Public 

file 

(Note1) 

Automatic 

notice 

(Note 2) 

Period of 

generation 

(Note 3) 

XP13 Investor 

Position Limit 

Definition file  

Before 

market 

V V  V V N 

XP14 Contract 

Margin 

Definition File 

Before and 

After 

market 

V V  V V N 

XP18 Dynamic Price 

Banding 

Points 

Definition File 

Before 

market 

V V  V V N 

XP19 Additional 

margin 

requirement on 

illiquid 

contracts 

transmitted by 

Taifex on 

behalf of 

CNFA 

Before and 

After 

market 

V V V V V N 

XT90 Final 

settlement 

price reference 

Depending 

on contract 

V V  V V N 

XB21 Negotiated 

block trade 

register file 

During 

market 

 V V   N 

XB22 Negotiated 

block trade 

register report 

file 

During 

market  

 V V  V N 

XB23 Negotiated 

block trade 

register error 

report file 

During 

market  

 V V  V N 

XB31 Negotiated 

block trade 

confirm input 

During 

market  

 V V   N 

XB32 Negotiated 

block trade 

confirm report 

file 

During 

market  

 V V  V N 

XB33 Negotiated 

block trade 

During 

market  

 V V  V N 
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File 

code 

File name Time of 

generation 

Options Futures Multiple 

in one 

session 

Public 

file 

(Note1) 

Automatic 

notice 

(Note 2) 

Period of 

generation 

(Note 3) 

confirm error 

report file 

XB35 Negotiated 

block trade 

confirm report 

file - clearing 

member 

During 

market  

 V V  V N 

XB52 Negotiated 

block trade 

execution 

report file 

During 

market  

 V V  V N 

XB53 Negotiated 

block trade 

error execution 

report file 

During 

market  

 V V  V N 

XB55 Negotiated 

block trade 

execution 

report file - 

clearing 

member 

During 

market  

 V V  V N 

Note 1：Tick(V) means the file is a public file, saved in the public directory of sftp 

server, futures are in xfut folder, options are in xopt folder. If doesn’t tick(V) 

which means belong to the FCM, saved in the individual folder.  

Note 2：Tick(V) means Taifex will automatically send message‘RX14’after 

producing that file  

Note 3：To explain in which period will produce the file 

A：After hour trading period 

N：Regular hour trading period 

 A,N：Include both after hour trading period and regular hour trading period 
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1.2 Daily block trade volume (XB10) 

No. Field Data 

Type 

Field Name Remark 

1 prod_id root_symbol char [3]  Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustments 

of single stock 

futures 

A,B…:Adjustments 

of single stock 

options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

contract_date_6 char [6] Contract 

date 

(yymmdd) 

 

call_put_code char Call/put 

option code 

call:C, put:P; blank 

for futures  

strike_price char [7] Strike price 
Futures: blank for 

futures 

Options: 

please refer to XP09 

strike_price_decima

l_locator field. 

filler char [1] Space  

2 block_trade_qnty char [8] Block trade 

number of 

contracts 

matched 

9(8) 

3 filler char [40] Space   

 

 Definition of data field in RX13 sent by FCM to request for XB10 

 Field Name Data Type Value Remark 
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data/Text file_code char[4] XB10  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB10 file 

ready 

 Field Name Data Type Value Remark 

data/Text 

file_code char[4] XB10  

is_pub char[1]  1:public directory 

file_path char[128]  file path 
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1.3  Order, quote and order execution report resend file (XB30, 

XB40) 

 File format 

 

Description: 

FCM order, quote, and execution report resend file (XB30)- Use <fcm_id> and  

<session_id> to distinguish the resend file request. 

Clearing member order, quote and execution report resend file(XB40)- use RX15 

<cm_id>and<target_id> to request the resend files. (XB40:target_id=3,8,9) 

1. FCM requests file by sending a RX13 message and TAIFEX notifies the FCM 

that the file is ready by sending a RX14 message. 

2. The binary file has the same format as RX02 or RX03 but not containing hdr and 

CheckSum fields (Use the first field Message Type to determine whether it is RX02 

or RX03). 

3. The filename is 

XB30.<system_type>.<part_id>.<session_id>.<fcm_id>.<timestamp> 

XB40.<system_type>.<part_id>.<cm_id>.<target_id>.<timestamp> 

 

4. The name of file ready is 

XB30.<system_type>.<part_id>.<session_id>.<fcm_id>.<timestamp>.ready 

XB40.<system_type>.<part_id>.<cm_id>.<target_id>.<timestamp>.ready 

 

 

No. Field Data 

Type 

Field 

Name 

Remark 

1 MessageType uint8 Message 

ID 
RX02:202 

RX03:203 

2 MsgTypeExt uint8  Same as MsgTypeExt of 

sub_hdr in RX02 or RX03 

3 filler char[5]  fill with space 

The message has the same fields as order status report (RX02、RX03) after the field 

hdr and sub_hdr, but not containing CheckSum. 

 

 Definition of data field in RX13 sent by FCM to request for XB30 

 

 Field 

Name 

Data 

Type 

Value Remark 

data file_code char[4] XB30  
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part_id char[3] Please refer to 

Taifex_TCPIP_TMP 
Section 3.6 

partition id 

fcm_id char 

[5] 

 FCM 

session_id char 

[5] 

 TCP session No. 

start_seq char 

[10] 

 Start sequence of report 

requested (session_seq in 

RX02) 

end_seq char 

[10] 

 End sequence of report 

requested (session_seq in 

RX02) 

Max request sequence is 

start_seq + 5,000 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB30 file 

ready 

 

 Field Name Data Type Value Remark 

data file_code char[4] XB30  

is_pub char[1]  0: Fcm directory 

file_path char[128]  File Path 

start_seq char [10]  Start sequence of 

report requested 

(session_seq in 

RX02) 

end_seq char [10]  End sequence of 

report requested 

(session_seq in 

RX02) 

 

 Definition of data field in RX13 sent by FCM to request for XB40 

 

 Field Name Data Type Value Remark 
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data file_code char[4] XB40  

part_id char[3] Please refer to 

Taifex_TCPIP_TMP 

Section 3.6 

partition id 

cm_id char [5]  the same field as 

RX15 

target_id char[1]  the same field as 

RX15(only3,8,9) 

start_seq char [10]  Start sequence of 

report requested 

(cm_seq in RX02) 

end_seq char [10]  End sequence of 

report requested 

(cm_seq in RX02) 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB40 file 

ready 

 

 Field Name Data Type Value Remark 

data file_code char[4] XB40  

is_pub char[1]  0: Fcm directory 

file_path char[128]  File Path 

start_seq char [10]  Start sequence 

of report 

requested 

(cm_seq in 

RX02) 

end_seq char [10]  End sequence of 

report requested 

(cm_seq in 

RX02) 
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1.4  After trading data of head office and branch offices or 

clearing member(XB41) 

 Description of file format  

Description: 

Add after trading data of head office and branch offices or clearing member 

(XB41)  

1.This file and XE01.<system_type>.<part_id><target_id> will generate an 

auxiliary inspection after trading ,will not send message RX14 on own initiative 

(mainly offer to use after trading), head office and branch 

offices(XB41:target_id=3),clearing member(target_id=9), the sequence no is the 

same as RX15 but not include order. 
2. FCM requests file by sending a RX13 message and TAIFEX notifies the FCM 

that the file is ready by sending a RX14 message. 

1. XB41.<system_type>.<part_id>.<target_id> 

2. ready file name is  

XB41.<system_type>.<part_id>.<target_id>.ready 

3. path: <The prefix four characters of FCM NO>/trade/<part_id>(no clean or 

backup, keep the latest file) 
 

No Field Data Type Field Name Remark 

XB41 and XB40 have the same format. 

 

 Definition of data field in RX13 sent by FCM to request for XB41 

 

 Field Name Data Type Value Remark 

data file_code char[4] XB41  

system_type char[2] System type system_type 

part_id char[3] Please refer to 

Taifex_TCPIP_TMP 

Section 3.6 

partition id 

target_id char[1] 3/9 the same field 

as RX15(only 

3 or 9) 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB41 file 

ready  

 Field Name Data type Value Remark 
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data file_code char[4] XB41  

is_pub char[1]  0: Fcm directory 

file_path char[128]  File Path 
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1.5  Expired Order Report File for Time Flow Group(XB50) 

 File format 

Expired Order Report File for Time Flow Group (XB50) 

There are two ways to get XB50 file: 

 Get expired order report file by TAIFEX Broker when session status changes to closed for 

each flow group 

 Use subscription request to generate expired fcm session order report file by fcm_id + 

session_id, please refer to section 2.11.4 from “Taifex_TCPIP_TMP” 

 

1. TAIFEX generates XB50 files for expired orders in the order book when session status changes 

to close for each flow group(refer to XP08). TAIFEX system will send TMP RX14 message 

when XB50 files are ready. 

2. The binary file format is the same as RX02 except there is no hdr and Checksum fields (Use 

the first field Message Type to determine whether it is RX02). The rpt_seq and rpt_session_seq 

fields are a serial number starting from 1 in each XB50 file. The uniq_id field is the last uniq_id 

of each order rested in the order book. 

3. Expired order report file by TAIFEX Broker/<part_id> 

3.1  The filename is XB50.<system_type>.<part_id>.#FCM_NO_ID#.<flow_group> 

3.2  The name of file ready is  

XB50.<system_type>.<part_id>.#FCM_NO_ID#.<flow_group>.ready 

3.3  #FCM_NO_ID# represents a variable and needs to be replaced by the 5 digit number 

fcm_id of the TAIFEX broker. The #FCM_NO_ID# format is char[5] with leading zero. 

4. Subscription request: Expired order report file by part_id+fcm_id + session_id 

4.1  The filename is 

XB50.<system_type>.<part_id>.#FCM_NO_ID#.#SESSION_ID#.<flow_group> 

4.2  The name of file ready is 

XB50.<system_type>.<part_id>.#FCM_NO_ID#.#SESSION_ID#.<flow_group>.ready 

4.3  #FCM_NO_ID# and #SESSION_ID# represent variables and need to be replaced by the 

5 digit number fcm_id of the FCM and 5 digit number session_id. The #FCM_NO_ID# 

and #SESSION_ID# format is char[5] with leading zero. 

 

 

No. Field Data Type Field Name Remark 

1 MessageType uint8 Message ID RX02:202 

2 MsgTypeExt uint8  Same as 

MsgTypeExt of 

sub_hdr in RX02 

3 filler char[5]  fill with space 

The message has the same fields as order status report (RX02) after the field hdr 

and sub_hdr but not containing Checksum. 

 

 Definition of data field in RX13 sent by FCM to request for XB50 
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XB50 not allow RX13 request, but when session status changes to closed for each 

flow group, TAIFEX will generate XB50 files in SFTP. 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB50 file 

ready 

 

 Field 

Name 

Data 

Type 

Value Remark 

Data file_code char[4] XB50  

is_pub char[1]  0: Fcm directory 

file_path char[128]  File Path 

Ex. 

202/XB50.20.202.#FCM_NO_ID#.07 

or 

202/XB50.07/XB50.20.202. 

#FCM_NO_ID#.#SESSION_ID#.07 

flow_group char[2] XX 
flow_group(refer to XP08) 
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1.6  Market data file (XC10) 

No

. 

Field Data 

Type 

Field Name Remark 

1 prod_id root_symbol char [3]  Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustments 

of single stock 

futures 

A,B…:Adjustments 

of single stock 

options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

contract_date_6 char [6] Contract date 

(yymmdd) 

 

call_put_code char Call/put 

option code 

call:C, put:P; blank 

for futures 

strike_price char [7] Strike price 
Futures: blank for 

futures 

Options: 

please refer to XP09 

strike_price_decimal

_locator field. 

filler char [1] Space  

2 day_buy_count char [8] Total number 

of buy order 

9(8) 

3 day_buy_qnty char [8] Total number 

of buy 

contracts 

ordered 

9(8) 

4 day_sell_count char [8] Total number 

of sell order 

9(8) 
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No

. 

Field Data 

Type 

Field Name Remark 

5 day_sell_qnty char [8] Total number 

of sell 

contracts 

ordered 

9(8) 

6 term_high_price char [9] Term’s high 9(9) 

Refer to decimal 

locator of the price 

field 

7 term_low_price char [9] Term’s low 9(9) 

Refer to decimal 

locator of the price 

field 

8 day_high_price char [9] Day’s high 9(9) 

Refer to decimal 

locator of the price 

field 

9 day_low_price char [9] Day’s low 9(9) 

Refer to decimal 

locator of the price 

field 

10 open_price char [9] Opening price 9(9) 

Refer to decimal 

locator of the price 

field 

11 close_price char [9] Closing price 9(9) 

Refer to decimal 

locator of the price 

field 

12 last_buy_price char [9] Last buy price 9(9) 

Refer to decimal 

locator of the price 

field 

13 last_sell_price char [9] Last sell price 9(9) 
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No

. 

Field Data 

Type 

Field Name Remark 

Refer to decimal 

locator of the price 

field 

14 match_cnt char [8] Number of 

matched 

trades 

9(8) 

15 match_qnty char [8] Number of 

contracts 

matched 

9(8) 

16 settlement_price char [9] Settlement 

price 

9(9) 

Refer to decimal 

locator of the price 

field 

17 open_interest char [8] Open interest 9(8) 

18 date char [8] Date 

YYYYMMD

D 

 

19 prod_status_code char Status code N: Normal 

E: End (delisted) 

P: Trading paused 

Z: OI is zero and 

delisted  

20 combine_day_buy_count char [8] Combined 

total of buy 

orders  

9(8) 

21 combine_day_buy_qnty char [8] Combined 

total of buy 

contracts 

ordered  

9(8) 

22 combine_day_sell_count char [8] Combined 

total of sell 

orders  

9(8) 
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No

. 

Field Data 

Type 

Field Name Remark 

23 combine_day_sell_qnty char [8] Combined 

total of sell 

contracts 

ordered  

9(8) 

24 combine_match_qnty char [8] Combined 

total of 

matched 

contracts  

9(8) 

 

Option system's XC10 file append contract's underlying price data: 

No. Field Data Type Field Name Remark 
1 pdk_kind_id root_symbol char [3]  Product ID 

 
type char[1] Type 

F:futures 

O:options 

1,2…:Adjustments 

of single stock 

futures 

A,B…:Adjustments 

of single stock 

options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

2 filler char [15]  fill with space 

3 filler char [120]  fill with 0 

4 underlying_price char [9] underlying 

price 

9(9) 

Refer to decimal 

locator of the price 

field 

5 filler char [8]  fill with 0 

6 date char [8] date 

YYYYMMDD 

 

7 filler char  space 

8 filler char [40]  fill with 0 
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The statistical values in the five fields of “Combined total of buy orders”, 

“Combined total of buy contracts ordered”, “Combined total of sell orders”, 

“Combined total of sell contracts ordered”, and “Combined total of matched 

contracts” include the entries in the multileg order book. 
 

When open_interest is provided, the statistical values in the following 12 fields: 

"day_buy_count ", "day_buy_qnty ", "day_sell_count ", "day_sell_qnty ", 

"match_cnt ", "match_qnty ", " combine_day_buy_count ", 

"combine_day_buy_qnty ", "combine_day_sell_count ", "combine_day_sell_qnty ", 

"combine_match_qnty " and "open_interest" will contain information of normal 

and block trade from both regular and after-hour trading period. 

 

If the product’s last trading time ends in After Hour session, daily settlement price 

and O.I. of the product mentioned previously will included by XC10 when 

open_interest is provided in the next Regular Session. But if the next regular 

session is on delivery day, the product mentioned previously won’t be included in 

XC10. 

Remark of underlying_price in Options XC10 file: 

The underlying_price is for settlement purpose only, and shall refer to the value 

when open_interest is provided. 

 

 

 Definition of data field in RX13 sent by FCM to request for XC10 

 Field Name Data Type Value Remark 

data file_code char[4] XC10  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XC10 file 

ready 

 Field Name Data Type Value Remark 

data 

file_code char[4] XC10  

is_pub char[1]  1: Public directory 

 file_path char[128]  File Path 
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1.7  Market data file (condensed version) (XC11) 

No

. 

Field Data 

Type 

Field Name Remark 

1 prod_id root_symbol char [3]  Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustment

s of single stock 

futures 

A,B…:Adjustmen

ts of single stock 

options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

contract_date_6 char [6] Contract date 

(yymmdd) 

 

call_put_code char Call/put option 

code 

call:C, put:P; 

blank for futures 

strike_price char [7] Strike price 
Futures: blank for 

futures 

Options: 

please refer to 

XP09 

strike_price_deci

mal_locator field. 

filler char [1] Space  

2 settlement_price char [9] Settlement 

price  

9(9) 

Refer to decimal 

locator of the 

price field 

3 open_interest char [8] Open interest 9(8) 

4 date char [8] Date 

YYYYMMDD 
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No

. 

Field Data 

Type 

Field Name Remark 

5 prod_status_code char Status code 

N: Normal 

N: Normal 

E: End (delisted) 

P: Trading paused 

Z: OI is zero and 

delisted 

6 filler char 

[28] 

Blank   

 

Option system's XC11 file append contract's underlying price data: 

No

. 

Field Data Type Field Name Remark 

1 pdk_kin

d_id 

root_symb

ol 

char [3]  Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustments of 

single stock futures 

A,B…:Adjustments of 

single stock options 

expiry_typ

e 

char[1] Expiry type X:Flex European cash 

settlement 

2 filler char [15]  fill with space 

3 underlying_price char [9] underlying 

price  

9(9) 

Refer to decimal 

locator of the price 

field 

4 filler char [8]  fill with 0 

5 date char [8] date 

YYYYMMD

D 
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No

. 

Field Data Type Field Name Remark 

6 filler char [29]  space 

Remark of underlying_price in Options XC11 file: 

The underlying_price is for settlement purpose only, and shall refer to the value when 

open_interest is provided. 

 

 

1. If the product’s last trading time ends in After Hour session, daily settlement 

price and O.I. of the product mentioned previously will included by XC11 in 

the next Regular Session. But if the next regular session is on delivery day, the 

product mentioned previously won’t be included in XC11. 

2. Let T: the last trading day prior to the Lunar New Year. 

Let P: the price used to calculate the equity of the trader's position. 

For the clearing purpose during the next two business days of T day, P is based 

on the daily settlement price of T day or the closing price of the after-hours 

trading session of T day. P will be sent by XC11 “settlement_price” field and 

“open_interest” field is filled by 0. In addition, option system's XC11 file will 

not append contract's underlying price data. 

 

 Definition of data field in RX13 sent by FCM to request for XC11 

 Field Name Data Type Value Remark 

data file_code char[4] XC11  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XC11 file 

ready 

 Field Name Data Type Value Remark 

data 

file_code char[4] XC11  

is_pub char[1]  1: Public directory 

 file_path char[128]  File Path 
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1.8  Open interest file (XC14) 

No

. 

Field Data 

Type 

Field Name Remark 

1 prod_id root_symbol char [3]  Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustment

s of single stock 

futures 

A,B…:Adjustmen

ts of single stock 

options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

contract_date_6 char [6] Contract date 

(yymmdd) 

 

call_put_code char Call/put option 

code 

call:C, put:P; 

blank for futures 

strike_price char [7] Strike price 
Futures: blank for 

futures 

Options: 

please refer to 

XP09 

strike_price_deci

mal_locator field. 

filler char [1] Space  

3 open_interest char [8] Open interest 9(8) 

 

 Definition of data field in RX13 sent by FCM to request for XC14 

 Field Name Data Type Value Remark 

data file_code char[4] XC14  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XC14 file 

ready 
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 Field Name Data Type Value Remark 

data 

file_code char[4] XC14  

is_pub char[1]  1: Public directory 

 file_path char[128]  File Path 
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1.9 Last report information file (XE01) after trading data of head 

office and branch offices or clearing member 

 Description of file format 

 

Description 

The file(XE01) after trading data of head office and branch offices or clearing 

member  

1.This file will be produced after trading , will not send message RX14 on own 

initiative (mainly offer to use after trading), head office and branch 

offices(target_id=3),clearing member(target_id=9) 
2. FCM requests file by sending a RX13 message and TAIFEX notifies the FCM 

that the file is ready by sending a RX14 message. 

3.XE01.<system_type>.<part_id>.<target_id> 
4.ready file name is XE01.<system_type>.<part_id>.<target_id>.ready 

5.path: <The prefix four characters of FCM NO>/trade/<part_id>.(no clean or 

backup, keep the latest file) 

 

No Field Data Type Field Name Remark 

1 TOTAL-BUY CHAR(12) Total buying quantity  

2 TOTAL-SELL CHAR(12) Total selling quantity  

3 rpt_seq CHAR(10) Report last sequence No  

 

 Definition of data field in RX13 sent by FCM to request for XE01  

 Field Name Data type Value Remark 

data file_code char[4] XE01  

system_type char[2] System type system_type 

part_id char[3] Please refer to 

Taifex_TCPIP_TMP 

Section 3.6 

partition id 

target_id char[1] 3/9 the same field 

as RX15(only 

3 or 9) 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XE01 file 

ready 
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 Field Name Data Type Value Remark 

data file_code char[4] XE01  

is_pub char[1]  0: FCM directory 

file_path char[128]  File Path 

 

  



 26 

1.10 Contract-Product status file (XF02) 

Message timing: This file is sent when the status of some products is changed during 

market and FCMs need to be notified. The Contract-Product status file (XF02) might 

be generated multiple times a day. Thus the names of an Contract-Product status file 

and ready file generated at 2023/12/19 08:45:00 during normal trading hours as 

stored on the ftp server are respectively:  

XF02.20.20231219084500000 

XF02.20.20231219084500000.ready 

 

 

HEADER 

FIELD NAME FORMAT CONTENTS COMMENT 

INFORMATION-

TIME 

char[6] Data time HHMMSS 

NUMBER-

RECORDS 

char[10] Records in File 

(excluding header) 

 

new line feed byte byte new line feed 

BODY 

 

FUNCTION-CODE char[4] Function code 9(4) 

Subsequent fields derived according to different 

FUNCTION-CODE 

 

new line feed byte byte new line feed 

 

Remark︰ 

1. This file is sent when the trading of some products is halted during market and 

FCMs need to be notified of the suspended Product ID. 

2. This file is sent to FCM automatically, or FCM can request the transfer of this file. 

 

 Definition of data field in RX13 sent by FCM to request for XF02 

 Field Data Type Field Name Remark 

data file_code char[4] XF02  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XF02 file 

ready 

 Field Data Type Field Name Remark 

data 

file_code char[4] XF02  

is_pub char[1]  1: public directory 

 file_path char[128]  File Path 
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 Trading Suspend 
 Trading suspension and resumption will be announced by XF02 file if 

possible. 

 

XF02 file will be sent in the cases of: 

 TAIFEX trading system failure 

 Underlying market trading halt, TAIFEX related products also halt. 

 

1. FUNCTION-CODE = 200 

Announcement of contracts with trading suspended 

 

 

 

BODY 

FUNCTION-CODE char[4] 200：Trading suspended 9(4) 

INFORMATION-

TIME 

char[6] Time of information  

LIST-TYPE char[2] Type of ID list  

REASON char[2] Reason of trading suspended  

BREAK-TIME char[6] Time of trading suspended HHMMSS 

BREAK-COUNT char[2] Number of contracts with 

trading suspended 

 

BREAK-ID-LIST OCCURS 

0-99 

  

PDK-KIND-ID 

or 

PROD-ID 

char[20] Contract ID or Product ID  

new line feed byte new line feed 0x'0a' 

Field description: 

(1) LIST-TYPE 

Use this field to identify which kind of BREAK-ID-LIST field to use. 

2: PDK-KIND-ID 

3: PROD-ID 

(2) REASON 

1:TAIFEX trading system failure 

2：Underlying market trading halt, or the product closed early due to 

TAIFEX trading system failure. 

(3) BREAK-TIME 

Time of trading suspended. 

(4) BREAK-COUNT 

How many IDs in BREAK-ID-LIST. Each message has at most 99 IDs, so 

if there are more than 99 IDs the system will use multiple ‘new line feed’. 

(5) BREAK-ID-LIST 

This is a repeating group field, please parse each ID according to BREAK-

COUNT value. 

If LIST-TYPE = 2, parse as PDK-KIND-ID 

If LIST-TYPE = 3, parse as PROD-ID 
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2. FUNCTION-CODE = 201 

Announcement of contracts with trading resumed 

 

 

 

BODY 

FUNCTION-CODE char[4] 201：Trading resumption 9(4) 

INFORMATION-

TIME 

char[6] Time of information  

LIST-TYPE char[2] Type of ID list  

REASON char[2] Reason of trading 

suspended 

 

START-TIME char[6] Time to start accepting 

orders 

HHMMSS 

REOPEN-TIME char[6] Time for market reopen HHMMSS 

RESUME-COUNT char[2] Number of contracts with 

trading resumed 

 

RESUME-ID-LIST OCCURS 

0-99 

  

PDK-KIND-ID or 

PROD-ID 

char[20] Contract ID or Product ID  

new line feed byte new line feed 0x'0a' 

Field description: 

(1) LIST-TYPE 

Use this field to identify which kind of RESUM-ID-LIST field to use. 

2: PDK-KIND-ID 

3: PROD-ID 

(2) REASON 

1:TAIFEX trading system failure 

2：Underlying market trading halt, or the product closed early due to 

TAIFEX trading system failure. 

(3) START-TIME 

Time to start accepting orders. 

(4) REOPEN-TIME 

Time of market reopen. 

(5) RESUME-COUNT 

How many IDs in RESUME -ID-LIST. Each message has at most 99 IDs, 

so if there are more than 99 IDs the system will use multiple ‘new line 

feed’. 

(6) RESUME-ID-LIST 

This is a repeating group field, please parse each ID according to RESUME-

COUNT value. 

If LIST-TYPE = 2, parse as PDK-KIND-ID 

If LIST-TYPE = 3, parse as PROD-ID 

 

If a contract was halted the previous day and today will resume trading, TAIFEX 

will only send XF02 file FUNCTION-CODE = 201 for announcement. 
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 Market Status Notification 
 

 For flow group status change notification. 

 For contracts or products status change notification, like trading suspension 

and volitility interruption. 

 

FUNCTION-CODE status 

302 Start to receive order 

304 Open 

306 Close / Not resume trading any more 

 

 

1. Format for flow group status change 
 

BODY 

FUNCTION-CODE char[4] 302 

304 

306 

9(4) 

INFORMATION-

TIME 

char[6] Time of information  

LIST-TYPE char[2] Type of ID list 1 

REASON char[2] Reason 0 

FLOW-GROUP char[2] Flow group  

new line feed byte new line feed 0x'0a' 

Field description: 

1.  LIST-TYPE 

Use this field to identify FLOW-GROUP field to use below. 

1: Flow group 

2. REASON 

0：Normal 

3.  FLOW-GROUP 

Flow group number. Check XP08 for flow group definition. 

 

2. Format for contract status change 
 

BODY 

FUNCTION-CODE char[4] 302 

304 

9(4) 

INFORMATION-

TIME 

char[6] Time of information  

LIST-TYPE char[2] Type of ID list 2 

REASON char[2] Reason  

PDK-COUNT char[2] Number of contracts  
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PDK-KIND-ID-LIST OCCURS 

0-99 

  

PDK-KIND-ID char[20] Contract ID  

new line feed byte new line feed 0x'0a' 

Field description: 

(1) LIST-TYPE 

Use this field to identify PDK-KIND-ID field to use below. 

2: PDK-KIND-ID 

(2) REASON 

1:TAIFEX trading system failure 

2：Underlying market trading halt, or the product closed early due to 

TAIFEX trading system failure. 

(3)PDK-COUNT 

How many IDs in PDK-KIND-ID-LIST. Each message has at most 99 IDs, 

so if there are more than 99 IDs the system will use multiple ‘new line 

feed’. 

(4) PDK-KIND-ID-LIST 

This is a repeating group field, please parse each ID according to PDK- 

COUNT value. 

LIST-TYPE = 2, parse as PDK-KIND-ID and PDK-KIND-ID 

 

3. Format for product status change 

BODY 

FUNCTION-CODE char[4] 302 

304 

9(4) 

INFORMATION-

TIME 

char[6] Time of information  

LIST-TYPE char[2] Type of ID list 3 

REASON char[2] Reason  

PROD-COUNT char[2] Number of products  

PROD-ID-LIST OCCURS 

0-99 

  

PROD-ID char[20] Product ID  

new line feed byte new line feed 0x'0a' 

Field description: 

(1) LIST-TYPE 

Use this field to identify PROD-ID field to use below. 

3: PDK-KIND-ID 

(2) REASON 

1:TAIFEX trading system failure 

2：Underlying market trading halt, or the product closed early due to 

TAIFEX trading system failure. 

(3) PROD-COUNT 
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How many IDs in PROD-ID-LIST. Each message has at most 99 IDs, so if 

there are more than 99 IDs the system will use multiple ‘new line feed’. 

(4) PROD-ID-LIST 

This is a repeating group field, please parse each ID according to PROD-

COUNT value. 

LIST-TYPE = 3, parse as PROD-ID 

 

 

4. Processing rule 
When a contract is suspended for trading (receive XF02:200), it will not resume 

trading until receiving a resume trading announcement (XF02:201). 

If during suspension period the flow group of the contract is closed or not resume 

trading any more (XF02:306): 

(1) If all months/series of the contract are closed or not resume trading any more, 

then TAIFEX trading system will not send XF02:201 message, and the status of 

the contract will be closed. 

(2) If some months/series of the contract are not closed or not resume trading any 

more, then TAIFEX will still send XF02:201 message, but client should note 

that those closed months/series' status are still closed. 

 

5. Example 
Ex 1:  

A. The suspension period does not span any flow group closing status 

Take MXFFX contract for example: TAIFEX trade suspends at 9:30:00, 

resumes trading at 10:00:00, starts accepting cancel orders at 10:15:00, and 

reopens at 10:30:00. Messages will be transmitted like below: 

 

Time FUNCTION-

CODE 

LIST-

TYPE 

REASON BREAK-

TIME 

START-

TIME 

REOPEN-

TIME 
Contract 

09:30:00 200 2 1 093000 N/A N/A MXFFX 

10:00:00 201 2 1 N/A 101500 103000 MXFFX 

10:15:00 302 2 1 N/A N/A N/A MXFFX 

10:30:00 304 2 1 N/A N/A N/A MXFFX 

 

 

B. The suspension period spans a flow group's closing time, and some of the 

products have already been closed. 

Take the MXFFX contract for example: The TAIFEX trading system suspends 

trading due to certain reasons at 12:00:00. It announces the resumption of 

trading at 13:00:00, starts to accept cancel orders at 13:10:00, and resumes 

matching at 13:25:00. If it is the last trading day for MXFFX231221, which 

belongs to group 8 with a closing time of 13:30:00, the time remaining before 

the close time is less than 25 minutes from when cancel orders are accepted. 

Therefore, the status of products in group 8 will be set to closed, and they will 

not resume trading. However, as there are still other expiry dates for MXFFX 

trading until 13:45:00, so TAIFEX system will send resume message for 

MXFFX. Messages will be transmitted like below: 

 

Time FUNCTION-
CODE 

LIST-
TYPE 

REASON BREAK-
TIME 

START-
TIME 

REOPEN-
TIME 

flow 

grp/ 
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contract 

12:00:00 200 2 1 120000 N/A N/A MXFFX 

13:00:00 306 1 0 N/A N/A N/A flow grp 

8 

13:00:00 201 2 1 N/A 131000 132500 MXFFX 

13:10:00 302 2 1 N/A N/A N/A MXFFX 

13:25:00 304 2 1 N/A N/A N/A MXFFX 

 

Status for each month of MXFFX should be: 

Product ID Flow Grp Status 

MXFFX231219 8 Close 

MXFFX231220 7 Resume trading 

MXFFX231221 7 Resume trading 

 

Ex 2: Taiwan security market trading halt or the product closed early due to TAIFEX 

trading system failure. 

Before Futures market open, if there's a trading halt in the Taiwan security 

market, related futures/options contracts will also suspend trading. For instance, if 

the Taiwan security market halts trading at 08:40:00, TAIFEX will also suspend 

trading. It will then resume trading at 09:55:00, start to accept orders at 10:00:00, 

and reopen at 10:15:00. Messages will be transmitted like below: 

 

Time FUNCTION-

CODE 

LIST-

TYPE 

REASON BREAK-

TIME 

START-

TIME 

REOPEN-

TIME 
flow grp/ 

contract 

08:30:00 302 1 0 N/A N/A N/A flow grp 

7, 8 

08:40:00 200 2 2 084000 N/A N/A contracts 

with 

underlying 

is Taiwan 

security 

08:45:00 304 1 0 N/A N/A N/A flow grp 

7, 8 

09:55:00 201 2 2 N/A 100000 101500 contracts 

with 

underlying 

is Taiwan 

security 

10:00:00 302 2 2 N/A N/A N/A contracts 

with 

underlying 

is Taiwan 

security 

10:15:00 304 2 2 N/A N/A N/A contracts 

with 

underlying 

is Taiwan 

security 
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According to the processing rule, since the MXFFX contract is in a suspended 

trading state, even if the flow group accepts cancel orders at 8:30:00, the MXFFX 

contract will continue to maintain its suspended trading state until it begins accepting 

cancel orders at 10:00:00. 
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1.11 Last transaction and clearing member order and execution 

report sequence file (XF03) 

Description: 
Last transaction and clearing member order and execution report 

sequence file 

 

The filename is XF03.<system_type>.<part_id>.#FCM_NO_ID# and 

XF03.<system_type>.<part_id>.#FCM_NO_ID#.ready 

#FCM_NO_ID# represents a variable and needs to be replaced by the 

number FCM ID of the clearing member (type is char[5]) 

 

No. Field Data Type Field Name Remark 

1 system_type char [2] System type  

2 fcm_id char [5] FCM ID  

3 session_id char [5] TCP session No.  

4 session_seq char [10] Session sequence 

(serial number 

according to the line 

used) 

 

5 cm_seq char [10] Clearing member 

report sequence No. 

The value is the 

same for the same 

fcm_id  

 

 

 

 Definition of data field in RX13 sent by FCM to request for XF03 

 Field Name Data Type Value Remark 

data file_code char[4] XF03  

part_id char[3] Please refer to 

Taifex_TCPIP_TMP 

Section 3.6 

partition 

id 

fcm_id char[5]   

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XF03 file 

ready 
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 Field 

Name 

Data 

Type 

Value Remark 

data file_code char[4] XF03  

 is_pub char[1]  0: Fcm directory 

 file_path char[128]  File Path 

ex. 

202/XF03.20.202.#FCM_NO_ID# 
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1.12 Announcement of Postpone of Last Trading (Settlement) 

Day When Underlying information is Abnormal (XF06) 

Description: 

When underlying information is abnormal and TAIFEX decide to 

postpone the last trading (settlement) day of some contracts, this file 

will be generated. 

 

File name: 

XF06.<system_type>  

XF06.<system_type>.ready 

 

No. Field Data 

Type 

Field 

Name 

Remark 

1 prod_id root_symbol char [3]  Product 

ID 

 

type char[1] Contract 

type 
F:futures 

O:options 

1,2…:Adjustments of single 

stock futures 

A,B…:Adjustments of 

single stock options 

expiry_type char[1] Expiry 

type 

X:Flex European cash 

settlement 

contract_date_6 char [6] Contract 

date 

(yymmdd) 

 

call_put_code char Call/put 

option 

code 

call:C, put:P; blank for 

futures 

strike_price char [7] Strike 

price 

Futures: blank for futures 

Options: 

please refer to XP09 

strike_price_decimal_locator 

field. 

filler char [1] Space  

2 contract_date char [8] Contract 

date 

yyyymmdd 

3 end_date char [8] End date yyyymmdd 

4 delivery_date char [8] Delivery 

date 

yyyymmdd 
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No. Field Data 

Type 

Field 

Name 

Remark 

5 settle_price char [9] Settle 

price 
9(9) 

Refer to decimal locator of 

the price field 

6 type char [1] Postpone 

type 

1: contract date postpone 

2: last trading date (delivery 

date) postpone 

7 filler char[38] space  

 

When type =2, settle_price will be 0. 

 

 Definition of data field in RX13 sent by FCM to request for XF06 

 Field Name Data Type Value Remark 

data file_code char[4] XF06  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XF06 file 

ready 

 Field Name Data Type Value Remark 

data file_code char[4] XF06  

 is_pub char[1]  1: Public directory 

 file_path char[128]  File Path 
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1.13 Market Maker Quote Factor Change Notification (XF07) 

Description: Inform the market makers to increase the maximum bid-ask spreads, 

reduce the minimum quote sizes, or reduce the duration of quote 

response to quote request. 

Time: The file will be send when the maximum bid-ask spreads factor 

change, the minimum quote sizes factor change, or the duration of 

quote response to quote request factor change.  

FileName: XF07.<system_type>.timestamp 

XF07.<system_type>.timestamp.ready 

 

 Field Name Data 

Type 

Value Remark 

1 
TIME 

char[6] HHMMSS  

2 
LIST-TYPE 

char[1] Type of ID list  

3 
PDK-KIND-ID 

char[5] Contract ID   

4 QUOTE-PRICE- 

FACTOR 
char [7] Bid-ask spreads factor 9(3)V9(4) 

5 QUOTE-QTY-

FACTOR 
char [7] Quote sizes factor 9(3)V9(4)  

6 DURATION-

FACTOR 
char [7] Duration of quote response 

to quote request factor 

9(3)V9(4) 

7 FILLER 
char[69] Space  

8 linefeed char 0x0A  

 

Field description： 

(1) TIME：Time of factor change 

(2) LIST-TYPE：Use this field to identify KIND-ID field 

2：PDK 

(3) PDK-KIND-ID: Parse as PDK-KIND-ID when LIST-TYPE=2 

(4) QUOTE-PRICE-FACTOR：QUOTE-PRICE-FACTOR=N, Increase the 

maximum bid-ask spreads by a factor of N. The default value of QUOTE-

PRICE-FACTOR is 1 

(5) QUOTE-QTY-FACTOR：QUOTE-QTY-FACTOR=N, Reduced the 

minimum quote sizes by a factor of N. The default value of UOTE-QTY-

FACTOR is 1. 
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DURATION-FACTOR：DURATION-FACTOR=N, Reduced the duration of quote 

response to quote request by a factor of N. The default value of DURATION-

FACTOR is 1. 

 

 Definition of data field in RX13 sent by FCM to request for XF07 

 Field Data type Field Name Remark 

data file_code char[4] XF07  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XF07 file 

ready 

 Field Data type Field Name Remark 

data 

file_code char[4] XF07  

is_pub char[1]  1: public directory 

file_path char[128]  File Path 
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1.14 All last transaction and clearing member order and 

execution report sequence collection file for a FCM (XF13) 

Description: 

The filename is XF13.<system_type>.<part_id>.#FCM_NO# and 

XF13.<system_type>.<part_id>.#FCM_NO#.ready 

#FCM_NO# represents a variable and needs to be replaced by the 

prefix four characters of FCM ID (type is char[4]) 

 

No. Field Data Type Field Name Remark 

1 system_type char [2] System type 
 

2 fcm_id char [5] FCM ID  

3 session_id char [5] TCP session No.  

4 session_seq char [10] Session sequence 

(serial number 

according to the line 

used) 

 

5 cm_seq char [10] Clearing member 

report sequence No. 

The value is the 

same for the same 

fcm_id  

 

 Definition of data field in RX13 sent by FCM to request for XF13 

 Field Name Data Type Value Remark 

data file_code char[4] XF13  

 part_id char[3] Please refer to 

Taifex_TCPIP_TMP 

Section 3.6 

partition 

id 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XF13 file 

ready 

 Field Name Data Type Value Remark 

data file_code char[4] XF13  

 is_pub char[1]  0: Fcm directory 



 41 

 file_path char[128]  File Path 

ex. 

202/XF13.20.202.#FCM_NO# 
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1.15 Product and Time Flow Group Definition File (XP08) 

Description: Downloading this file for TCP/IP based connection 
 

No. Field Data Type Field Name Remark 

1 prod_id root_symbol char [3]  Product ID  

type char[1] Type 
F:futures 

O:options 

1,2…:Adjustment

s of single stock 

futures 

A,B…:Adjustmen

ts of single stock 

options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

contract_date_6 char [6] Contract 

date 

(yymmdd) 

 

call_put_code char Call/put 

option code 

call:C, put:P; 

blank for futures 

strike_price char [7] Strike price Futures: blank for 

futures 

Options: 

please refer to 

XP09 

strike_price_deci

mal_locator field. 

filler char [1] Space  

2 contract_date char [8] Contract 

date 

(yyyymmdd) 

  

3 strike_price char [9] Strike price 9(5)V9999 

Enter 0 for futures 

4 call_put_code char Call/put 

option code 

call:C, put:P; 

blank for futures  

5 begin_date char [8] List date 

(yyyymmdd) 

  

6 end_date char [8] End date 

(yyyymmdd) 

  

7 premium char [9] Premium 

(reference 

9(9) 
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No. Field Data Type Field Name Remark 

price at 

opening) 

Refer to decimal 

locator of the 

price field 

8 accept_quote_flag char Quote 

acceptable? 

Y: Yes  N: No 

9 decimal_locator char Decimals of 

product 

price 

  

10 pseq char [10] Product ID 9(10) 

11 flow_group char [2] Flow group  

12 delivery_date char [8] Delivery 

date 

yyyymmdd 

13 market_order_ceiling char[3] Maximum 

market order 

quantity 

9(3) 

14 fcm_abbreviation char[10] Apply for 

FCM 

Abbreviatio

n 

 

15 filler char [67] Space  

 

Because market will open at different time, XP08 will be generated multiple times, 

please update XP08 data when receive XP08 file notification. 

 

 flow_group 

The flow_group is defined as below: 

flow_group open time close time 

7 08:45 13:45 

8 08:45 13:30 

 

 Definition of data field in RX13 sent by FCM to request for XP08 

 Field Name Data Type Value Remark 

data file_code char[4] XP08  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XP08 file 

ready 

 

 Field Name Data Type Value Remark 

data file_code char[4] XP08  



 44 

is_pub char[1]  1: Public directory 

file_path char[128]  File Path 
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1.16  Contract Definition file (XP09) 

Timing: Send on each trading day morning, after system connected.  

 

No. Field Data 

Type 

Field Name Remark 

1 pdk_kind_id root_symbol char [3]  Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustmen

ts of single stock 

futures 

A,B…:Adjustme

nts of single 

stock options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

2 name char [30] Contract name contract's 

Chinese name 

3 part_id char[3] Please refer to 

Taifex_TCPIP_TMP 

Section 3.6 

partition id 

4 stock_id char [6] Underlying stock ID Only for stock 

type 

5 subtype char Contract type I: Index  

R: Interest rate 

B: Bond 

C: Commodity 

S: Stock 

E:Currency 

6 contract_size char [11] Contract size 9(7)V9(4) 

7 status_code char Status code N: Normal 

P: Pause 

U:Unlisted 
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No. Field Data 

Type 

Field Name Remark 

8 currency_type char Currency refer to currency 

table 

9 strike_price_decimal_locator char Decimals of strike 

price 

Number of 

decimal digits in 

strike price part 

of options 

product ID. 

 

This field is 

ONLY valid on 

non-stock type 

options. For 

stock type 

options, please 

refer to XP08 

strike_price_deci

mal_locator 

field. 

Always 0 for 

futures. 

10 decimal_locator char Decimals of product 

price 

Same as XP08 

decimal_locator 

11 accept_quote_flag char Quote acceptable? Y: Yes  N: No 

12 begin_date char [8] List date Format: 

YYYYMMDD 

Only for stock 

type 

13 block_trade_flag char Can block trade? Y: Yes 

N: No 

14 underlying_type char Underlying type E:ETF 

S:single stock 

Only for stock 

type 

15 market_close_group char[2] Market close group  

16 end_session char End in which 

session? 

0: Regular 

1: After-hour 

17 filler char [29] Space  
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Description: 

1. The content of XP09 include listed and unlisted contracts. 

2. stock_id and begin_date field only apply for stock type contract, for other type 

of contracts this two fields' value will be filled with space characters. 

3. market_close_group definition: 

market_close_group close time 

7 13:45 

8 13:30 

4. end_session：Which trading session is the Last Trading Time end in? 0: 

Regular, 1: After-hour 

 

 

 Definition of data field in RX13 sent by FCM to request for XP09 

 Field Name Data Type Value Remark 

data file_code char[4] XP09  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XP09 file 

ready 

 Field Name Data Type Value Remark 

data file_code char[4] XP09  

is_pub char[1]  1: Public directory 

file_path char[128]  File Path 
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1.17 Price limits (XP11)  

No. Field Data 

Type 

Field Name Remark 

1 prod_id root_symbol char [3]  Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustments of 

single stock futures 

A,B…:Adjustments of 

single stock options 

expiry_type char[1] Expiry type X:Flex European cash 

settlement 

contract_date_6 char [6] Contract 

date 

(yymmdd) 

 

call_put_code char Call/put 

option code 

call:C, put:P; blank for 

futures 

strike_price char [7] Strike price 
Futures: blank for futures 

Options: 

please refer to XP09 

strike_price_decimal_loc

ator field. 

filler char [1] Space  

2 

no_raise_limit_levels 

char [2] 
Number of 

raise limit 

levels 

9(2) 

3 
raise_limit_list 

occurs 

1-99 
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No. Field Data 

Type 

Field Name Remark 

3-1 
limit_level 

char [2] 
Limit level 

9(2) 

3-2 
raise_limit_price 

char [9] 
Raise limit 

price 
9(9) 

4 

no_fall_limit_levels 

char [2] 
Number of 

fall limit 

levels 

9(2) 

5 
fall_limit_list 

occurs 

1-99 

 
 

5-1 
limit_level 

char [2] 
Limit level 

9(2) 

5-2 
fall_limit_price 

char [9] 
Fall limit 

price 
9(9) 

 

 Definition of data field in RX13 sent by FCM to request for XP11 

 Field Name Data Type Value Remark 

data file_code char[4] XP11  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XP11 file 

ready 

 

 Field Name Data Type Value Remark 

data file_code char[4] XP11  

is_pub char[1]  1: Public directory 

file_path char[128]  File Path 
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1.18 Investor Position Limit Definition file (XP13) 

 

No. Field Data 

Type 

Field Name Remark 

1 pdk_kind_id root_symbol char 

[3]  

Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustments 

of single stock 

futures 

A,B…:Adjustments 

of single stock 

options 

expiry_type char[1] Expiry type X:Flex European 

cash settlement 

2 investor_flag char Investor ID 

Code 

0: Individual 

1: Institution 

2: Proprietary 

trader 

3: Market maker 

3 position_limit char[8] Total 

position 

limit 

9(9) 

4 position_limit_month char[8] Monthly 

position 

limit 

9(8) 

If no limit, assign 

99999999 

5 position_limit_last char[8] Latest 

Month 

position 

limit 

9(8) 

If no limit, assign 

99999999 

 Definition of data field in RX13 sent by FCM to request for XP13 

 Field Name Data Type Value Remark 

data file_code char[4] XP13  
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 Definition of data field in RX14 sent by TAIFEX to notify FCM of XP13 file 

ready 

 Field 

Name 

Data Type Value Remark 

data file_code char[4] XP13  

is_pub char[1]  1: Public directory 

file_path char[128]  File Path 
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1.19  Contract Margin Definition file (XP14) 

No

. 

Field Data 

Type 

Field Name Remark 

1 pdk_kind_id root_symbol char [3]  Product ID  

type char[1] Type 
F:futures 

O:options 

1,2…:Adjustm

ents of single 

stock futures 

A,B…:Adjust

ments of single 

stock options 

expiry_type char[1] Expiry type X:Flex 

European cash 

settlement 

2 ab_type char Contract A/B 

value 

A/B Value of 

Option 

Products 

A: Margin 

B: Minimum 

of Margin 

C: 

Straddle/Stran

gle Additional 

Margin 

0: Not Option 

Products 

3 margin_type char Type of Margin 

unit 

0: Amount 

1: Percentage 

4 currency_type char Currency refer to 

currency table 

5 margin char[9] Margin 

Amount/Margin 

Percentage 

If margin_type 

is 1, use 

percentage(%) 

9(6)V999. 

If margin_type 

is 0, use 

amount. 

9(9) 

6 margin_maintain char[9] Maintain Margin 

Amount/ 

Maintain Margin 

Percentage 

Same as 

margin 
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No

. 

Field Data 

Type 

Field Name Remark 

7 margin_initial char[9] Initial Margin 

Amount/ Initial 

Margin 

Percentage 

Same as 

margin 

 

 Definition of data field in RX13 sent by FCM to request for XP14 

 Field Name Data Type Value Remark 

data file_code char[4] XP14  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XP14 file 

ready 

 Field Name Data Type Value Remark 

data file_code char[4] XP14  

is_pub char[1]  1: Public directory 

file_path char[128]  File Path 
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1.20  Dynamic Price Banding Points Definition File(XP18) 

Description: 

Message timing: Create by each trading day before opening. 

 

No Field Data 

Type 

Value Remark 

1 prod_id root_symbol char [3]  Product ID  

type char[1] Type 
F:futures 

O:options 

1,2…:Adjustments of 

single stock futures 

A,B…:Adjustments of 

single stock options 

expiry_type char[1] Expiry 

type 

X:Flex European cash 

settlement 

contract_date_6 char [6] Contract 

date 

(yymmdd) 

 

call_put_code char Call/put 

option 

code 

call:C, put:P; blank for 

futures 

strike_price char [7] Strike price Futures: blank for 

futures 

Options: 

please refer to XP09 

strike_price_decimal_l

ocator field. 

filler char [1] Space  

2 margin char[12] Dynamic 

Price 

Banding 

Points 

9(5)V9999999 

 

3 filler char[38] space  

 

 Definition of data field in RX13 sent by FCM to request for XP18 

 Field Data Type Value Remark 

Data file_code char[4] XP18  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XP18 file 

ready 
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No Field Data Type Value Remark 

Data file_code char[4] XP18  

is_pub char[1]  1: Public directory 

file_path char[128]  File Path 
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1.21 Additional margin requirement on illiquid contracts 

transmitted by Taifex on behalf of CNFA (XP19) 

Time: The file will be send before market open and after market close.  

FileName: filecode.<system_type>.timestamp 

filecode.<system_type>.timestamp.ready 

 

 Field Name Data 

Type 

Value Remark 

1 
prod_id root_symbol 

char [3]  Product 

ID 

 

type 
char[1] Type F:futures 

O:options 

1,2…:Adjustments of single 

stock futures 

A,B…:Adjustments of 

single stock options 

expiry_type 
char[1] Expiry 

type 

X:Flex European cash 

settlement 

contract_date_6 
char [6] Contract 

date 

(yymmdd) 

 

call_put_code 
char Call/put 

option 

code 

call:C, put:P; blank for 

futures 

strike_price 
char [7] Strike 

price 

Futures: blank for futures 

Options: 

please refer to XP09 

strike_price_decimal_locator 

field. 

filler 
char [1] Space  

2 
margin_kind 

char[2] Type of 

additional 

margin 

 

3 
filler 

char[23] spaces   
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 Field Name Data 

Type 

Value Remark 

4 linefeed 
char 0x0A  

 Definition of data field in RX13 sent by FCM to request for XP19 

 Field Data type Field Name Remark 

data file_code char[4] XP19  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XP19 file 

ready 

 Field Data type Field Name Remark 

Data 

file_code char[4] XP19  

is_pub char[1]  1: Public directory 

 file_path char[128]  File Path 
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1.22 Final settlement price reference (XT90) 

No. Field Data 

Type 

Field 

Name 

Remark 

1 pdk_kind_id root_symbol char 

[3]  

Product ID  

type char[1] Type F:futures 

O:options 

1,2…:Adjustments of 

single stock futures 

A,B…:Adjustments 

of single stock 

options 

expiry_type char[1] Expiry 

type 

X:Flex European 

cash settlement 

2 settle_price char 

[9] 

Final 

settlement 

price 

9(9) 

Refer to decimal 

locator of the price 

field 

3 contract_date char 

[8] 

Contract 

date 

  

4 filler char 

[55] 

Blank   

 

 Definition of data field in RX13 sent by FCM to request for XT90 

 Field Name Data Type Value Remark 

data file_code char[4] XT90  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XT90 file 

ready 

 Field Name Data Type Value Remark 

Data 

 

file_code char[4] XT90  

is_pub char[1]  1: Public directory 
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file_path char[128]  File Path 

1.23 Negotiated block trade register file (XB21) 

Designated FCM use TMP RX13 single message to send XB21 data to TAIFEX。 

If success, TAIFEX will generate XB21 file under  FCM's directory(/<FCM 

ID>/flex). 

 File format description 

Naming rule: 

XB21.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id> 

Ready file naming rule: 

XB21.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id>.ready 

 

 Definition of data field in RX13 sent by FCM 

No. Field Data Type Field Name Remark 

1 file_code X(4) File code XB21 

2 fcm_id 9(5) FCM ID designated FCM ID when 

New and Cancel 

3 flex_trade_id X(10) Flex block 

trade ID 

 

4 fcm_unique_

id 

9(10) FCM defined 

XB21 unique 

sequence no 

 

5 ExecType X(1) Execution 

type 

0:New, 4:Cancel, I:Query 

6 participant_f

cm_count 

9(2) Number of 

FCMs 

participate in 

this block 

trade 

Allow 1 - 5 

 

0: when Cancel and Query 

the < participant_fcm_count > field above decide the following field 

<participant_fcm_id> repeating time. 

7 participant_f

cm_id 

9(5) participant 

FCM ID 

 

8 delimiter X(1) delimiter always put '#' 
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No. Field Data Type Field Name Remark 

9 symbol_type 9(1) Product ID 

format 

1: Numeric product ID 

2: Text product ID 

10 prod_count 9(2) Number of 

products trade 

When cancel or query 

enter 0. 

When new means how 

many legs below. 

Value allowed from 1 to 

10. 

Below is a data group, the <prod_count> field above decide the data repeating time. 

11-1 symbol symbol_type = 

1: 9(10) 

symbol_type = 

2: X(20) 

Product ID  

11-2 Price 9(9) Price Refer to XP08 

<decimal_locator> 

11-3 qty 9(8) Quantity   

 

 flex_trade_id 

Designated FCM should define a unique flex_trade_id, the rule is: 

Designated FCM's FCM_NO (7 char) + sequence number(3 digit) 

 

Designated FCM must make sure flex_trade_id's uniqueness. TAIFEX will check 

whether flex_trade_id is duplicate. If duplicate, TAIFEX system will reply TMP 

RX14 message directly with status_code 156. 

 

 fcm_unique_id 

1. fcm_unique_id is unsigned integer type. Valid range is 1 – 4294967295. 

2. We use fcm_unique_id to distinguish each RX13 order message and it also can 

be used to map between input and reply messages. When making input XB21 

message, FCM should define a XB21 unique sequence number for each XB21 

message and fill into fcm_unique_id field. Follow-up report file of this order will 

use this ID as part of its name. 

3. TAIFEX system will check each XB21 message if fcm_unique_id is duplicate. If 

it's duplicated, TAIFEX system will reply TMP RX14 message with status code 

150. 

4. fcm_unique_id value which is greater than 4000000000 is reserved for block 

trade web interface use. FCM's system should not use this range of value, or 

TAIFEX system will reply error status_code. 
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 Note 

Max 5 FCMs are allowed in one negotiated block trade. 

Max 10 product rows are allowed in one negotiated block trade. ( Product Id + Price 

can not duplicate) 

 

 qty 

the upper bound of qty is 32767. 

 

If TAIFEX system tries to replay XB21 TMP RX14 message directly, the Definition 

of data field in RX14 is below 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB21  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB21.<system_type>.<FCM 

number>.<flex_trade_id>.<fc

m_unique_id> 
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1.24 Negotiated block trade register report file (XB22) 

TAIFEX write XB22 to FCM’s directory(/<FCM ID>/flex) 

 

 File format description 

Naming rule: 

XB22.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id> 

Ready file naming rule: 

XB22.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id>.ready 

 

No. Field Data Type Field Name Remark 

First row 

1 status_code 9(5) Status code 00000 if normal 

2 fcm_id 9(5) FCM ID  

3 designated 

_fcm_id 

9(5) Designated FCM 

ID 

 

4 flex_trade_id X(10) Flex block trade 

ID 

 

5 fcm_unique_i

d 

9(10) FCM defined 

XB21 unique 

sequence no 

 

6 ExecType X(1) Execution type 0:New, 4:Cancel, I:Query 

7 TransactTime X(9) Final time of 

chang 

HHMMSSXXX 

8 participant_fc

m_count 

9(2) Number of 

FCMs 

participate in 

this block trade 

Cancel, Query: 0 

New: 

Non-designated FCM: 0 

Designated FCM: 1 - 5 

the < participant_fcm_count > field above decide the following field 

<participant_fcm_id> repeating time. 

9 participant_fc

m_id 

9(5) participant FCM 

ID 

 

10 delimiter X(1) delimiter always put '#' 
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No. Field Data Type Field Name Remark 

11 prod_count 9(2) Number of 

products trade 

When cancel or query 

enter 0. 

When new means how 

many legs below. 

Value allowed from 1 to 

10. 

12 linefeed X(1) 0x0A 0x0A 

Below is a data group, the <prod_count> field above decide the data repeating time. 

13-1 symbol-1 9(10) Numeric product 

ID 

 

13-2 symbol-2 X(20) Text product ID  

13-3 Price 9(9) Price Refer to XP08 

<decimal_locator> 

13-4 qty 9(8) Quantity   

13-5 linefeed X(1) 0x0A 0x0A 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB22 file 

ready 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB22  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB22.<system_type>.<FC

M 

number>.<flex_trade_id>.<f

cm_unique_id> 
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1.25 Negotiated block trade register error report file (XB23) 

TAIFEX write XB23 to FCM's directory(/<FCM ID>/flex) 

 

 File format description 

Naming rule: 

XB23.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id> 

Ready file naming rule: 

XB23.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id>.ready 

 

No. Field Data 

Type 

Field Name Remark 

1 status_code X(5) Status code Refer to Error Message 

Table 

(Taifex_TCPIP_TMP) 

2 fcm_id 9(5) FCM ID  

3 flex_trade_id X(10) Flex block 

trade ID 

 

4 fcm_unique_id 9(10) FCM defined 

XB21 unique 

sequence no 

 

5 ExecType X(1) Execution 

type 

0:New, 4:Cancel, I:Query 

6 Filler X(40) Space  

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB23 file 

ready 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB23  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB23.<system_type>.<FC

M 

number>.<flex_trade_id>.<f

cm_unique_id> 



 65 
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1.26  Negotiated block trade confirm input (XB31) 

FCM use TMP RX13 single message to send XB31 data to TAIFEX。 

If success, TAIFEX will generate XB31 file under FCM's directory(/<FCM ID>/flex). 

 File format description 

Naming rule: 

XB31.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id> 

Ready file naming rule: 

XB31.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id>.ready 

 

 Definition of data field in RX13 sent by FCM 

No. Field Data Type Field Name Remark 

1 file_code X(4) File code XB31 

2 fcm_id 9(5) FCM ID  

3 flex_trade_id X(10) Flex block trade 

ID 

 

4 fcm_unique_

id 

9(10) FCM defined 

XB31 unique 

sequence no 

 

5 ExecType X(1) Execution type 0: New, 4: Cancel,  

6 cm_id 9(5) Clearing 

member ID 

Enter clearing member ID 

ref: P06 

7 symbol_type 9(1) Product ID 

format 

1: Numeric product ID 

2: Text product ID 

8 user_define X(8) FCM defined 

variable 

FCM can use this field 

freely 

9 order_count 9(2) Number of 

orders 

Allow value:1 - 5 

When cancel enter 0 

Below field 10 is a data group, the <order_count> field above decide the data group 

repeating time. 

10-1 order_no X(5) Order No. (All 5 characters can be 

alphanumeric.) 
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No. Field Data Type Field Name Remark 

10-2 investor_acn

o 

X(7) Investor 

account No. 

  

10-3 investor_flag X(1) Investor ID 

code 

  

10-4 prod_count 9(2) Number of 

products trade 

When cancel or query 

enter 0. 

When new means how 

many legs below. 

Value allowed from 1 to 

10. 

Below field 10-5 is a data group, the <prod_count> field above decide the data group 

repeating time. 

10-5-1 symbol symbol_type

=1:9(10) 

symbol_type

=2:X(20) 

Product ID  

10-5-2 Price 9(9) Price Refer to XP08 

<decimal_locator> 

10-5-3 qty 9(8) Quantity   

10-5-4 Side 9(1) Buy/sell code 1:Buy, 2: Sell 

10-5-5 PositionEf

fect 

X(1) Open/offset 

code 

open:O(uppercase) 

close:C 

10-5-6 strategy_I

D 

9(1) Combine 

strategy ID 

0:Not combine strategy 

With the same strategy_ID 

value means it's the leg of 

same combine strategy. 

10-5-7 strategy_t

ype 

X(1) Combine 

strategy type 

0:Not combine strategy 

1:Price spread(/) 

2:Time spread(/) 

3:Straddle(:) 

4:Strangle(:) 
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No. Field Data Type Field Name Remark 

5:Conversion(-) & 

Reversals(-) 

10-5-8 delimiter X(1) delimiter always put '#' 

 

 fcm_unique_id 

1. fcm_unique_id is unsigned integer type. Valid range is 1 – 4294967295. 

2. We use fcm_unique_id to distinguish each RX13 order message and it also can 

be used to map between input and reply messages. When making input XB31 

message, FCM should define a XB31 unique sequence number for each XB31 

message and fill into fcm_unique_id field. Follow-up report file of this order will 

use this ID as part of its name. 

3. TAIFEX system will check each XB31 message if fcm_unique_id is duplicate. If 

it's duplicated, TAIFEX system will reply TMP RX14 message with status code 

150. 

4. fcm_unique_id value which is greater than 4000000000 is reserved for block 

trade web interface use. FCM's system should not use this range of value, or 

TAIFEX system will reply error status_code. 

 

 Remark of combine strategy 

1. If not combine strategy entry, <strategy_ID> and <strategy_type> field must be 

0. 

2. If combine strategy entry, The 2 legs of the same combine strategy must be 

arranged in the data group successively with the same <strategy_ID> and 

<strategy_type> value. The rule of multileg combination please see section 3.5.2. 

3. If number of entry with same <strategy_ID> do not equal 2, then all the entries 

considered not combine strategy. 

If < strategy_ID > or <strategy_type> is invalid, this order will still be accepted, but 

will not used for reduction of order margin computation. 

 

 Note 

Max 5 orders are allowed in one confirm. Each invester_acno should be different. 

Max 10 product rows are allowed in an order. 

 

 qty 

the upper bound of qty is 32767. 

 

 Remark of combine strategy 

1. If not combine strategy entry, <strategy_ID> and <strategy_type> field must be 

0. 

2. If combine strategy entry, The 2 legs of the same combine strategy must be 

arranged in the data group successively with the same <strategy_ID> and 

<strategy_type> value. The rule of multileg combination please see section 3.5.2. 

3. If number of entry with same <strategy_ID> do not equal 2, then all the entries 

considered not combine strategy. 

4. If < strategy_ID > or <strategy_type> is invalid, this order will still be accepted, 

but will not used for reduction of order margin computation. 
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If TAIFEX system tries to replay XB31 TMP RX14 message directly, the Definition 

of data field in RX14 is below 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB31  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB31.<system_type>.<FCM 

number>.<flex_trade_id>.<fc

m_unique_id> 
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1.27 Negotiated block trade confirm report file (XB32) 

TAIFEX write XB32 to FCM's directory(/<FCM ID>/flex). 

 

 File format description 

Naming rule: 

XB32.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id> 

Ready file naming rule: 

XB32.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id>.ready 

 

No. Field Data Type Field Name Remark 

1 status_code 9(5) Status code 00000 if normal 

2 fcm_id 9(5) FCM ID  

3 flex_trade_i

d 

X(10) Flex block trade 

ID 

 

4 fcm_unique

_id 

9(10) FCM defined 

XB31 unique 

sequence no 

 

5 ExecType X(1) Execution type 0:New, 4:Cancel 

6 cm_id 9(5) Clearing 

member ID 

Enter clearing member ID 

ref: P06 

7 symbol_typ

e 

9(1) Product ID 

format 

1: Numeric product ID 

2: Text product ID 

8 user_define X(8) FCM defined 

variable 

FCM can use this field 

freely 

9 order_count 9(2) Number of 

orders 

Allow value:1 - 5 

When cancel enter 0 

10 linefeed X(1) 0x0A 0x0A 

Below field 11 is a data group, the <order_count> field above decide the data group 

11-1 order_no X(5) Order No. (All 5 characters can be 

alphanumeric.) 
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No. Field Data Type Field Name Remark 

11-2 investor_ac

no 

X(7) Investor 

account No. 

  

11-3 investor_fla

g 

X(1) Investor ID 

code 

  

11-4 prod_count 9(2) Number of 

products trade 

When cancel or query 

enter 0. 

When new means how 

many legs below. 

Value allowed from 1 to 

10. 

11-5 linefeed X(1) 0x0A 0x0A 

Below field 11-6 is a data group, the <prod_count> field above decide the data group 

repeating time. 

11-6-1 symbol symbol_type=

1:9(10) 

symbol_type=

2:X(20) 

Product ID  

11-6-2 Price 9(9) Price Refer to XP08 

<decimal_locator> 

11-6-3 qty 9(8) Quantity   

11-6-4 Side 9(1) Buy/sell code 1:Buy, 2: Sell 

11-6-5 PositionEf

fect 

X(1) Open/offset code open:O(uppercase) 

close:C 

11-6-6 strategy_I

D 

9(1) Combine 

strategy ID 

0:Not combine strategy 

With the same 

strategy_ID value 

means it's the leg of 

same combine strategy. 

11-6-7 strategy_t

ype 

X(1) Combine 

strategy type 

0:Not combine strategy 

1:Price spread(/) 



 72 

No. Field Data Type Field Name Remark 

2:Time spread(/) 

3:Straddle(:) 

4:Strangle(:) 

5:Conversion(-) & 

Reversals(-) 

11-6-8 linefeed X(1) 0x0A 0x0A 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB32 file 

ready 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB32  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB32.<system_type>.<FC

M 

number>.<flex_trade_id>.<f

cm_unique_id> 
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1.28  Negotiated block trade confirm error report file (XB33) 

TAIFEX write XB33 to FCM's directory(/<FCM ID>/flex). 

 

 File format description 

Naming rule: 

XB33.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id> 

Ready file naming rule: 

XB33.<system_type>.<FCM number>.<flex_trade_id>.<fcm_unique_id>.ready 

 

No. Field Data 

Type 

Field Name Remark 

1 status_code 9(5) Status code 00000 if normal 

Refer to Error Message 

Table 

(Taifex_TCPIP_TMP) 

2 fcm_id 9(5) FCM ID  

3 flex_trade_id X(10) Flex block 

trade ID 

 

4 fcm_unique_id 9(10) FCM defined 

XB31 unique 

sequence no 

 

5 ExecType X(1) Execution 

type 

0:New, 4:Cancel 

6 user_define X(8) FCM defined 

variable 

FCM can use this field 

freely 

7 error_row 9(2) leg row 

number where 

error occured 

 

8 error_order_no X(5) order number 

where error 

occured 

 

9 Filler X(40) Space  

 

If errror occcurs because of some product, then error_row will not be 0, and 

error_order_no will show the order number where error occur, error_row will show 
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the leg row number where error occur. ( If multiple error occur, system will report 

first error be checked.) 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB33 file 

ready 

 

 Field Name Data Type Value Remark 

data/Tex

t 

file_code char[4] XB33  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB33.<system_type>.<FC

M 

number>.<flex_trade_id>.<f

cm_unique_id> 
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1.29 Negotiated block trade confirm report file - Clearing 

member (XB35) 

TAIFEX write XB35 to CM's directory(/<FCM ID>/flex). 

 File format description 

Naming rule: 

XB35.<system_type>.<CM number>.<rpt_seq> 

Ready file naming rule: 

XB35.<system_type>.<CM number>.<rpt_seq>.ready 

 

No. Field Data Type Field Name Remark 

1 status_code 9(5) Status code 00000 if normal 

2 fcm_id 9(5) FCM ID  

3 flex_trade_id X(10) Flex block trade 

ID 

 

5 ExecType X(1) Execution type 0:New, 4:Cancel 

6 cm_id 9(5) Clearing 

member ID 

Enter clearing member ID 

ref: P06 

7 rpt_seq 9(10) Report sequence 

No. 

 

8 order_count 9(2) Number of 

orders 

Allow value:1 - 5 

When cancel enter 0 

9 linefeed X(1) 0x0A 0x0A 

Below field 10 is a data group, the <order_count> field above decide the data group 

10-1 order_no X(5) Order No. (All 5 characters can be 

alphanumeric.) 

10-2 investor_acn

o 

X(7) Investor account 

No. 

  

10-3 investor_flag X(1) Investor ID code   

10-4 prod_count 9(2) Number of 

products trade 

When cancel or query 

enter 0. 
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No. Field Data Type Field Name Remark 

When new means how 

many legs below. 

Value allowed from 1 to 

10. 

10-5 linefeed X(1) 0x0A 0x0A 

Below field 10-6 is a data group, the <prod_count> field above decide the data group 

repeating time. 

10-6-1 symbol-1 9(10) Numeric product 

ID 

 

10-6-2 symbol-2 X(20) Text product ID  

10-6-3 Price 9(9) Price Refer to XP08 

<decimal_locator> 

10-6-4 qty 9(8) Quantity   

10-6-5 Side 9(1) Buy/sell code 1:Buy, 2: Sell 

10-6-6 PositionEf

fect 

X(1) Open/offset code open:O(uppercase) 

close:C 

10-6-7 strategy_I

D 

9(1) Combine 

strategy ID 

0:Not combine strategy 

With the same strategy_ID 

value means it's the leg of 

same combine strategy. 

10-6-8 strategy_t

ype 

X(1) Combine 

strategy type 

0:Not combine strategy 

1:Price spread(/) 

2:Time spread(/) 

3:Straddle(:) 

4:Strangle(:) 

5:Conversion(-) & 

Reversals(-) 

11-6-9 linefeed X(1) 0x0A 0x0A 
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 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB35 file 

ready 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB35  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB35.<system_type>.<C

M 

number>.<flex_trade_id>.

<fcm_unique_id> 
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1.30 Negotiated block trade execution report file (XB52) 

Receive XB52 means block trade matched successfully. TAIFEX write XB52 to 

FCM's directory(/<FCM ID>/flex). 

 format description 

Naming rule: 

XB52.<system_type>.<FCM number>.<flex_trade_id> 

Ready file naming rule: 

XB52.<system_type>.<FCM number>.<flex_trade_id>.ready 

 

No. Field Data Type Field Name Remark 

1 status_code 9(5) Status code 00000 if normal 

2 fcm_id 9(5) FCM ID  

3 flex_trade_id X(10) Flex block trade 

ID 

 

4 fcm_unique_i

d 

9(10) FCM defined 

XB31 unique 

sequence no 

 

5 ExecType X(1) Execution type Always put 'F' 

6 cm_id 9(5) Clearing 

member ID 

Enter clearing member ID 

ref: P06 

7 user_define X(8) FCM defined 

variable 

FCM can use this field 

freely 

8 TransactTime X(9) Final time of 

chang 

HHMMSSXXX 

9 order_count 9(2) Number of 

orders 

Allow value:1 - 5 

When cancel enter 0 

10 linefeed X(1) 0x0A 0x0A 

Below field 11 is a data group, the <order_count> field above decide the data group 

11-1 order_no X(5) Order No. (All 5 characters can be 

alphanumeric.) 
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No. Field Data Type Field Name Remark 

11-2 investor_ac

no 

X(7) Investor account 

No. 

  

11-3 investor_fla

g 

X(1) Investor ID code   

11-4 prod_count 9(2) Number of 

products trade 

how many legs below. 

Value allowed from 1 to 

10. 

11-5 linefeed X(1) 0x0A 0x0A 

Below field 11-6 is a data group, the <prod_count> field above decide the data group 

repeating time. 

11-6-1 symbol-1 9(10) Numeric product 

ID 

 

11-6-2 symbol-2 X(20) Text product ID  

11-6-3 Price 9(9) Price Refer to XP08 

<decimal_locator> 

11-6-4 qty 9(8) Quantity   

11-6-5 Side 9(1) Buy/sell code 1:Buy, 2: Sell 

11-6-6 PositionEf

fect 

X(1) Open/offset code open:O(uppercase) 

close:C 

11-6-7 strategy_I

D 

9(1) Combine 

strategy ID 

0:Not combine strategy 

With the same strategy_ID 

value means it's the leg of 

same combine strategy. 

11-6-8 strategy_t

ype 

X(1) Combine 

strategy type 

0:Not combine strategy 

1:Price spread(/) 

2:Time spread(/) 

3:Straddle(:) 

4:Strangle(:) 
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No. Field Data Type Field Name Remark 

5:Conversion(-) & 

Reversals(-) 

11-6-9 linefeed X(1) 0x0A 0x0A 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB52 file 

ready 

 

 欄位名

稱 

型別 值 備註 

data/Text file_code char[4] XB52  

is_pub char[1] 0 Fcm directory  

file_path char[128

] 

 flex/ XB52.<system_type>.<FCM 

number>.<flex_trade_id>.<fcm_u

nique_id> 
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1.31  Negotiated block trade error execution report file (XB53) 

Receive XB53 means block trade failed. TAIFEX write XB53 to FCM's 

directory(/<FCM ID>/flex). 

 format description 

Naming rule: 

XB53.<system_type>.<FCM number>.<flex_trade_id> 

Ready file naming rule: 

XB53.<system_type>.<FCM number>.<flex_trade_id>.ready 

 

No. Field Data 

Type 

Field Name Remark 

1 status_code 9(5) Status code 00000 if normal 

Refer to Error Message 

Table 

(Taifex_TCPIP_TMP) 

2 fcm_id 9(5) FCM ID  

3 flex_trade_id X(10) Flex block 

trade ID 

 

4 fcm_unique_id 9(10) FCM defined 

XB31 unique 

sequence no 

 

5 ExecType X(1) Execution 

type 

Always put 'F' 

6 user_define X(8) FCM defined 

variable 

FCM can use this field 

freely 

7 error_fcm_flag 9(2) Error FCM 

flag 

0: not make error occur 

1: make error occur 

8 error_fcm_count 9(2) Number of 

error FCMs 

 

 

the < error_fcm_count > field above decide the following field <error_fcm_id> 

repeating time. 

9 error_fcm_id 9(5) Error FCM ID  
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No. Field Data 

Type 

Field Name Remark 

10 delimiter X(1) delimiter Always put '#' 

11 error_row 9(2) leg row 

number where 

error occured 

 

12 error_order_no X(5) order number 

where error 

occured 

 

13 Filler X(40) Space  

 

If the trading failed reason is because of itself (status_code =175,177), error_fcm_flag 

will be turn on with value 1. Designated FCM will receive a list of FCM ID which 

make error occur. 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB53 file 

ready 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB53  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB53.<system_type>.<FC

M 

number>.<flex_trade_id>.<f

cm_unique_id> 
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1.32  Negotiated block trade execution report file - Clearing 

member (XB55) 

TAIFEX will send both success and fail report to clearing member. 

TAIFEX write XB55 to CM's directory(/<FCM ID>/flex). 

 / File format description 

Naming rule: 

XB55.<system_type>.<CM number>.<rpt_seq> 

Ready file naming rule: 

XB55.<system_type>.<CM number>.<rpt_seq>.ready 

 

No. Field Data Type Field Name Remark 

1 status_code 9(5) Status code success: 0 

fail: not 0 

2 fcm_id 9(5) FCM ID  

3 flex_trade_id X(10) Flex block trade 

ID 

 

4 ExecType X(1) Execution type Always put 'F' 

5 cm_id 9(5) Clearing 

member ID 

Enter clearing member ID 

ref: P06 

6 TransactTim

e 

X(9) Final time of 

chang 

HHMMSSXXX 

7 rpt_seq 9(10) Report sequence 

No. 

 

8 order_count 9(2) Number of 

orders 

Allow value:1 - 5 

9 linefeed X(1) 0x0A 0x0A 

Below field 10 is a data group, the <order_count> field above decide the data group 

10-1 order_no X(5) Order No. (All 5 characters can be 

alphanumeric.) 

10-2 investor_acn

o 

X(7) Investor account 

No. 

  



 84 

No. Field Data Type Field Name Remark 

10-3 investor_flag X(1) Investor ID code   

10-4 prod_count 9(2) Number of 

products trade 

how many legs below. 

Value allowed from 1 to 

10. 

10-5 linefeed X(1) 0x0A 0x0A 

Below field 10-6 is a data group, the <prod_count> field above decide the data group 

repeating time. 

10-6-1 symbol-1 9(10) Numeric product 

ID 

 

10-6-2 symbol-2 X(20) Text product ID  

10-6-3 Price 9(9) Price Refer to XP08 

<decimal_locator> 

10-6-4 qty 9(8) Quantity   

10-6-5 Side 9(1) Buy/sell code 1:Buy, 2: Sell 

10-6-6 PositionEf

fect 

X(1) Open/offset code open:O(uppercase) 

close:C 

10-6-7 strategy_I

D 

9(1) Combine 

strategy ID 

0:Not combine strategy 

With the same strategy_ID 

value means it's the leg of 

same combine strategy. 

10-6-8 strategy_t

ype 

X(1) Combine 

strategy type 

0:Not combine strategy 

1:Price spread(/) 

2:Time spread(/) 

3:Straddle(:) 

4:Strangle(:) 

5:Conversion(-) & 

Reversals(-) 

10-6-9 linefeed X(1) 0x0A 0x0A 
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 Definition of data field in RX14 sent by TAIFEX to notify FCM of XB55 file 

ready 

 

 Field Name Data Type Value Remark 

data/Text file_code char[4] XB55  

is_pub char[1] 0 Fcm directory  

file_path char[128]  flex/ 

XB55.<system_type>.<FC

M 

number>.<flex_trade_id>.<f

cm_unique_id> 
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2 Peripheral File Transfer 
2.1 Peripheral File transfer overview  

 

File 

code 

File name Time of 

generation 

Options Futures Multiple 

in one 

session 

Public 

file 

(Note1) 

Automatic 

notice 

(Note 2) 

Period of 

generation 

(Note 3) 

XH01 FLEX 

Automatic 

Exercise List 

File 

Before 

market 

 V    N 

XH02 FLEX Exercise 

Assignment List 

File 

 

Before 

market 

 V    N 

XH03 FLEX Investor 

OI Data File 

Before 

market 

 V    N 

XH04 FLEX FCM OI 

Data File 

Before 

market 

 V    N 

XN06 FLEX Position 

Limit 

Notification 

During 

market 

 V V  V N 

XN07 FLEX Liquidity 

Indicator File 

During 

market 

V V  V V N 

Note 1：Tick(V) means the file is a public file, saved in the public directory of sftp 

server, futures are in xfut folder, options are in xopt folder. If doesn’t tick(V) 

which means belong to the FCM, saved in the individual folder.  

Note 2：Tick(V) means Taifex will automatically send message‘RX14’after 

producing that file  

Note 3：To explain in which period will produce the file 

A：After hour trading period 

N：Regular hour trading period 

 A,N：Include both after hour trading period and regular hour trading period 

2.2 FLEX Automatic Exercise List File (0438) (XH01) 

Description: FLEX Automatic Exercise List File(0438) ，csv format，fields 

separated by comma(,) 

XH01.<system_type>.<FCM_NO>.csv 

XH01.<system_type>.<FCM_NO>.csv.ready 

no R13,R14 service provided 

Time:  After tradeing system is ready  
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First record Field Data Type Field Name Remark 

1 HEADER char[50] File Name Header 

Second record Field Data Type Field Name Remark 

1~9  char[50] Field Name fields 

separated by 

comma(,) 

Data Field Data Type Field Name Remark 

1  char[8] YYMMDD  

2  char[7] CM NO  

3  char[7] FCM NO  

4  char[7] ACOUNT NO  

5  char[7] KIND ID   

6  
char[1] 

BUY/SELL 

CODE 
 

7  
char[6] 

SETTLE 

MONTH  
 

8  char[7] STRIKE CODE   

9  
char[1] 

RESERVE 

COLUMN 
 

10  
9(5) 

EXERCISE 

QNTY 
 

11  char[7] DEALER NO  

12  
char[7] 

TDCC 

ACOUNT NO 
 

13  
9(5) 

TRANSFER 

QNTY 
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2.3 FLEX Exercise Assignment List File (0441) (XH02) 

Description: FLEX Exercise Assignment List File (0441) ，csv format，fields 

separated by comma(,) 

XH02.<system_type>.<FCM_NO>.csv 

XH02.<system_type>.<FCM_NO>.csv.ready 

no R13,R14 service provided 

Time:  After tradeing system is ready  

 

First 

record 

Field Data Type Field Name Remark 

1 HEADER char[50] File Name Header 

Second 

record 

Field Data Type Field Name Remark 

1~10  char[50] Field Name fields separated 

by comma(,) 

Data Field Data Type Field Name Remark 

1  char[8] YYMMDD  

2  char[7] CM NO  

3  char[7] FCM NO  

4  char[7] ACOUNT NO  

5  char[7] KIND ID   

6  char[1] BUY/SELL CODE  

7  char[6] SETTLE MONTH   

8  char[7] STRIKE CODE   

9  char[1] RESERVE COLUMN  

10  9(5) EXERCISE QNTY  

11  
9(5) 

NON-NECESSARY 

EXERCISE QNTY 
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First 

record 

Field Data Type Field Name Remark 

12  char[7] DEALER NO  

13  char[7] TDCC ACOUNT NO  

14  9(5) TRANSFER QNTY  
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2.4 FLEX Investor OI Data File (0530) (XH03) 

Description: FLEX Investor OI Data File (0530)，csv format，fields separated by 

comma(,) 

XH03.<system_type>.<FCM_NO>.csv 

XH03.<system_type>.<FCM_NO>.csv.ready 

no R13,R14 service provided 

Time:  After tradeing system is ready  

 

First 

record 

Field Data Type Field Name Remark 

1 HEADER char[50] File Name Header 

Second 

record 

Field Data Type Field Name Remark 

1~26  char[50] Field Name fields separated 

by comma(,) 

Data Field Data Type Field Name Remark 

1  char[8] YYMMDD  

2  char[7] CM NO  

3  char[7] FCM NO  

4  char[7] ACCOUNT NO  

5  char[7] KIND ID  

6  char[1] BUY/SELL CODE  

7  char[6] SETTLE MONTH  

8  char[7] STRIKE CODE  

9  char[1] RESERVE COLUMN  

10  9(7) LAST BUY OI  

11  9(7) LAST SELL OI  

12  9(7) BUY POSITION  
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First 

record 

Field Data Type Field Name Remark 

13  9(7) SELL POSITION  

14  9(7) TRANSFER IN BUY OI  

15  9(7) TRANSFER IN SELL 

OI 
 

16  9(7) TRANSFER OUT BUY 

OI 
 

17  9(7) TRANSFER OUT SELL 

OI 
 

18  9(7) GLOBAL TRANSFER 

IN BUY OI 
 

19  9(7) GLOBAL TRANSFER 

IN SELL OI 
 

20  9(7) After Hour TRANSFER 

IN BUY OI 
 

21  9(7) After Hour TRANSFER 

IN SELL OI 
 

22  9(7) SETTLEMENT OI  

23  9(7) BUY OI  

24  9(7) SELL OI  

25  9(7) BUY OI 

COMBINATION 
 

26  9(7) SELL OI 

COMBINATION 
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2.5  FLEX FCM OI Data File (0531) (XH04) 

Description: FLEX FCM OI Data File (0531) ，csv format，fields separated by 

comma(,) 

XH04.<system_type>.<FCM_NO>.csv 

XH04.<system_type>.<FCM_NO>.csv.ready 

no R13,R14 service provided 

Time:  After tradeing system is ready  

 

First 

record 

Field Data Type Field Name Remark 

1 HEADER char[50] File Name Header 

Second 

record 

Field Data Type Field Name Remark 

1~25  char[50] Field Name fields separated 

by comma(,) 

Data Field Data Type Field Name Remark 

1  char[8] YYMMDD  

2  char[7] CM NO  

3  char[7] FCM NO  

4  char[7] KIND ID  

5  char[1] BUY/SELL CODE  

6  char[6] SETTLE MONTH  

7  char[7] STRIKE CODE  

8  char[1] RESERVE COLUMN  

9  9(7) LAST BUY OI  

10  9(7) LAST SELL OI  

11  9(7) BUY POSITION  

12  9(7) SELL POSITION  
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First 

record 

Field Data Type Field Name Remark 

13  9(7) TRANSFER IN BUY OI  

14  9(7) TRANSFER IN SELL 

OI 
 

15  9(7) TRANSFER OUT BUY 

OI 
 

16  9(7) TRANSFER OUT SELL 

OI 
 

17  9(7) GLOBAL TRANSFER 

IN BUY OI 
 

18  9(7) GLOBAL TRANSFER 

IN SELL OI 
 

19  9(7) After Hour TRANSFER 

IN BUY OI 
 

20  9(7) After Hour TRANSFER 

IN SELL OI 
 

21  9(7) SETTLEMENT OI  

22  9(7) BUY OI  

23  9(7) SELL OI  

24  9(7) BUY OI 

COMBINATION 
 

25  
9(7) SELL OI 

COMBINATION 
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2.6 FLEX Position Limit Notification(XN06) 

Description: Send alert file when exceeding postion limit 
File Name: 

XN06.<system_type>.< FCM NO>.<timestamp> 

XN06.<system_type>.< FCM NO>.<timestamp>.ready 

 

 File format 

 Field Name Data Type Value Remark 

Data data_time char[17] yyyymmdd hh:mm:ss  

fcm_no char[7]  
 

 
acc_no char[7]  

 

 
acc_code char[1]  

 

 
kind_id char[7]  

 

 
oi_long char[17]  Right justified, 

with four implied 

decimal places. 

Equity 

Futures/Options: 

shares 

Others: lots 

 
oi_short char[17]  Right justified, 

with four implied 

decimal places. 

Equity 

Futures/Options: 

shares 

Others: lots 

 
alert_level char[3] 085 

090 

100 

 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XN06 file 

ready 
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 Field 

Name 

Data Type Value Remark 

data file_code char[3] XN06  

 is_pub char  0: Fcm directory 

 file_path char[128]  flex/XN06.<system_type>.<fcm_no 

>.<timestamp> 
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2.7 FLEX Liquidity Indicator File (XN07) 

Description: FLEX Liquidity Indicator File (XN07)，csv format，fields separated by 

comma(,) 

XN07.<system_type>.<timestamp> 

XN07.<system_type>.<timestamp>.ready 

Time:  The file will be sent after market close. 

 

No. Field Data 

Type 

Field 

Name 

Remark 

1 prod_id root_symbol char [3]  Product 

ID 

 

type char[1] Type F:futures 

O:options 

1,2…:Adjustments of single 

stock futures 

A,B…:Adjustments of 

single stock options 

expiry_type char[1] Expiry 

type 

X:Flex European cash 

settlement 

contract_date_6 char [6] Contract 

date 

(yymmdd) 

 

call_put_code char Call/put 

option 

code 

call:C, put:P; blank for 

futures  

strike_price char [7] Strike 

price 

Futures: blank for futures 

Options: 

please refer to XP09 

strike_price_decimal_locator 

field. 

filler char [1] Space  
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2 
open_interest 

char[10] Open 

Interest 

9(10) 

3 
average_trade_qnty 

char[10] Average 

Traded 

Volume 

9(10) 

4 liquidity_indicator 
char[6] Liquidity 

Indicator 

9(4)V99 

When the value of Liquidity 

Indicator is 999999 and the 

value of Open 

Interest and Average Traded 

Volume are both zero, the 

value of Liquidity Indicator 

should be displayed in 

different ways such as NA. 

 

 Definition of data field in RX14 sent by TAIFEX to notify FCM of XN07 file ready 

 Field Data type Field Name Remark 

data file_code char[4] XN07  

is_pub char  1:Public directory 

file_path char[128]  XN07.<system_type>. 

<timestamp> 
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3  Upload Omnibus Report Files via SFTP 
3.1  File Format 

Description: FCMs upload their report files to designated directory: 

/tcpip/ftp/< The first four characters of participant FCM_ID > 

/upload/OMNIBUS 

omnibus account open positions report file 

< FCM_ID >_< DATE >_FOAMF.txt 

< FCM_ID >_< DATE >_FOAMF.txt.ready 

omnibus sub-accounts open positions report file 

< FCM_ID >_< DATE >_FOASF.txt 

< FCM_ID >_< DATE >_FOASF.txt.ready 

omnibus sub-account ID report file 

< FCM_ID >_< DATE >_OAIF.txt 

< FCM_ID >_< DATE >_OAIF.txt.ready 

Time:  In accordance with the establishment of the flexible exchange 

(FLEX) contract platform, adjustments have been made to 

reporting for omnibus accounts. In addition to the standardized 

product information, the reporting of FLEX product should 

also be added. The reporting deadline remains the same, which 

is before 7:30 a.m. on the next business day for the reporting 

of positions in TOPIX Futures, and before 8:15 a.m. for the 

reporting of positions in non TOPIX Futures (including after 

hours trading). If needed, TAIFEX may adjust the reporting 

period. 

 

1. Disclosed omnibus account positions reporting requirements  

(1) Omnibus master account open positions report file includes the following 

three parts: 

I.Header, 154bytes, single record 

Column Name Format Description Example 

HEADER 

FileCode X(5)  UAPR5 

Declarant Type X(1) 

Foreign FCM:A 

Domestic Delegate: B 

Domestic FCM:C 

A or B or C  

Declarant ID X(10) 

Foreign FCM ID 

Domestic Delegate, 

Domestic FCM: Tax 

ID 

(left adjusted, pads 

the right side with 

spaces) 

F00000001 

or 

12345678 

 

Report Date 9(8) YYYYMMDD 20230202 

Report Time X(8) HH:MM:SS 20:10:00 

Transaction Date 9(8) YYYYMMDD 20230201 

Domestic FCM ID X(7)   
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Column Name Format Description Example 

Omnibus Account No. X(7)   

Omnibus Account Code X(1) 
Disclosed omnibus 

account: f 
f 

Omnibus Account 

Holder’s Foreign FCM ID 
X(10) 

(left-adjusted, pads 

the right-side with 

spaces) 

F00000001 

Declarant Contact X(20) 

(left-adjusted, pads 

the right-side with 

spaces) 

Peter Chu 

Declarant Contact Tel X(20) 

(left-adjusted, pads 

the right-side with 

spaces) 

02-

23695678#111 

Filler X(49) spaces  

 

II.Detail, 154bytes, multiple records 

Column Name Format Description Example 

Detail 

Product ID X(20) 

(left-adjusted, 

pads the right-

side with 

spaces) 

MXFFX230224  

or 

TXOOX230224C1500000  

:one space  

Last Tx 

Date’s Buy 

Side OI 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Last Tx 

Date’s Sell 

Side OI 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Buy 

Quantity - 

Regular 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Sell 

Quantity - 

Regular 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Buy 

Quantity - 

After-Hours 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Sell 

Quantity - 

After-Hours 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Buy 

Side OI 
9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Sell 

Side OI 
9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Offset 

Quantity 
9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Filler X(62) spaces  
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III.Trailer, 154bytes, single record 

Column Name Format Description Example 

Trailer 

Prefix X(7) BBBBBBB BBBBBBB 

Detail Records 9(8) 
(right-adjusted, pads 

the left-side with 0) 
00001000 

Suffix X(7) EEEEEEE EEEEEEE 

Filler X(132) spaces  

 

(2) Omnibus sub-accounts open positions report file includes the following 

three parts: 

I.Header, 154bytes, single record 

Column Name Format Description Example 

HEADER 

File Code X(5)  UAPR6 

Report Date 9(8) YYYYMMDD 20230202 

Report Time X(8) HH:MM:SS 20:10:00 

Transaction Date 9(8) YYYYMMDD 20230201 

Domestic FCM ID X(7)   

Omnibus Account No. X(7)   

Filler X(111) spaces  

 

II.Detail, 154bytes, multiple records 

Column Name Format Description Example 

Detail 

Individual 

Investor 

Account No 

X(15) 

(left-adjusted, 

pads the right-

side with 

spaces) 

 

Individual 

Investor 

Account Code 

X(1) 

Offshore 

Foreign 

Institution:A 

Offshore 

Foreign 

Natural 

Person:J 

A、J 

Individual 

Investor ID 
X(10) 

(left-adjusted, 

pads the right-

side with 

spaces) 

F00000001 

Product ID X(20) 

(left-adjusted, 

pads the right-

side with 

spaces) 

MXFFX230224  

or 

TXOOX230224C1500000  

:one space  

Last Tx Date’s 

Buy Side OI 
9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 
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Column Name Format Description Example 

Last Tx Date’s 

Sell Side OI 
9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Buy 

Quantity - 

Regular 

9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Sell 

Quantity - 

Regular 

9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Buy 

Quantity - 

After-Hours 

9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Sell 

Quantity - 

After-Hours 

9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Buy 

Side OI 
9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Sell 

Side OI 
9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Offset 

Quantity 
9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Buy 

Side OI - 

Settlement 

9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 

Today’s Sell 

Side OI - 

Settlement 

9(8) 

(right-

adjusted, pads 

the left-side 

with 0) 

00001000 
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Column Name Format Description Example 

Gains/Losses S9(8)V99 

10 digits, 

right-adjusted, 

pads the left-

side with 0 

(including 2 

decimal 

digits), 

prefixed with 

a sign 

character  

Gain: 100 dollars 

+0000010000 

Filler X(9) spaces  

 

III.Trailer, 154bytes, single record 

Column Name Format Description Example 

Trailer 

Prefix X(7) BBBBBBB BBBBBBB 

Detail Records 9(8) 
(right-adjusted, pads 

the left-side with 0) 
00001000 

Suffix X(7) EEEEEEE EEEEEEE 

Filler X(132) spaces  

 

2. Disclosed omnibus sub-account ID report file 

Column Name Format Description Example 

FCM ID X(7) 7 Characters  

Investor Account No. X(7) 7 Characters  

Omnibus Account ID X(10) 

10 Characters, left-

adjusted, pads the 

right-side with 

spaces 

 

Omnibus Account Name X(80) 

80 Characters, left-

adjusted, pads the 

right-side with 

spaces 

 

Omnibus sub-account ID X(10) 

10 Characters, left-

adjusted, pads the 

right-side with 

spaces 

 

Omnibus sub-account Name X(80) 

80 Characters, left-

adjusted, pads the 

right-side with 

spaces 

 

 

3. Undisclosed omnibus account positions reporting requirements  

(1) Omnibus master account open positions report file includes the following 

three parts: 
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I.Header, 154bytes, single record 

Column Name Format Description Example 

HEADER 

File Code X(5)  UAPR7 

Declarant Type X(1) 

Foreign FCM:A 

Domestic Delegate: B 

Domestic FCM:C 

A or B or C  

Declarant ID X(10) 

Foreign FCM：ID  

Domestic Delegate, 

Domestic FCM: Tax 

ID  

(left-adjusted, pads 

the right-side with 

spaces)  

F00000001 

or 

12345678 

 

Report Date 9(8) YYYYMMDD 20230202 

Report Time X(8) HH:MM:SS 20:10:00 

Transaction Date 9(8) YYYYMMDD 20230201 

Domestic FCM ID X(7)   

Omnibus Account No. X(7)   

Omnibus Account Code X(1) 
Undisclosed omnibus 

account: F  
F 

Omnibus Account 

Holder’s Foreign FCM ID 
X(10) 

(left-adjusted, pads 

the right-side with 

spaces) 

F00000001 

Declarant Contact X(20) 

(left-adjusted, pads 

the right-side with 

spaces) 

Peter Chu 

Declarant Contact Tel X(20) 

(left-adjusted, pads 

the right-side with 

spaces) 

02-

23695678#111 

Filler X(49) spaces  

 

II.Detail, 154bytes, multiple records 

Column Name Format Description Example 

Detail 

Product ID X(20) 

(left-adjusted, 

pads the right-

side with 

spaces) 

MXFFX230224  

or 

TXOOX230224C1500000  

:one space 

Last Tx 

Date’s Buy 

Side OI 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Last Tx 

Date’s Sell 

Side OI 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Buy 

Quantity - 

Regular 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 
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Column Name Format Description Example 

Today’s Sell 

Quantity - 

Regular 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Buy 

Quantity - 

After-Hours 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Sell 

Quantity - 

After-Hours 

9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Buy 

Side OI 
9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Today’s Sell 

Side OI 
9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Offset 

Quantity 
9(8) 

(right-adjusted, 

pads the left-

side with 0) 

00001000 

Filler X(62) spaces  

 

III.Trailer, 154bytes, single record 

Column Name Format Description Example 

Trailer 

Prefix X(7) BBBBBBB BBBBBBB 

Detail Records 9(8) 
(right-adjusted, pads 

the left-side with 0) 
00001000 

Suffix X(7) EEEEEEE EEEEEEE 

Filler X(132) spaces  

 

(2) Omnibus sub-accounts open positions report file includes the following 

three parts: 

I.Header, 154bytes, single record 

Column Name Format Description Example 

HEADER 

File Code X(5)  UAPR8 

Report Date 9(8) YYYYMMDD 20230202 

Report Time X(8) HH:MM:SS 20:10:00 

Transaction Date 9(8) YYYYMMDD 20230201 

Domestic FCM ID X(7)   

Omnibus Account No. X(7)   

Filler X(111) spaces  

 

II.Detail, 154bytes, multiple records 
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Column Name Format Description Example Notes 

Detail 

Individual 

Investor 

Account No 

X(15) 

(left-adjusted, 

pads the right-

side with 

spaces)  

A0001 

The account number 

opened by an 

individual investor 

with the FCM. It is 

also the "Omnibus 

Individual Investor 

Account No." in 

undisclosed omnibus 

sub-account ID 

report file. 

Individual 

Investor 

Account 

Code 

X(1) 

Offshore 

Foreign 

Institution: A  

Offshore 

Foreign 

Natural 

Person: J  

A or J   

Individual 

Investor Id 
X(10) 

(left-adjusted, 

pads the right-

side with 

spaces)  

F00000002  

If the individual 

investor has 

registered ID, it is 

required to fill in; 

otherwise leave it 

blank.  

ProductId X(10) 

(left-adjusted, 

pads the right-

side with 

spaces)  

MXFFX230224

 

or 

TXOOX230224

C1500000  

:one space 

 

Last Tx 

Date’s Buy 

Side OI 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Last Tx 

Date’s Sell 

Side OI 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Today’s Buy 

Quantity - 

Regular 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Today’s Sell 

Quantity - 

Regular 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Today’s Buy 

Quantity - 

After-Hours 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Today’s Sell 

Quantity - 

After-Hours 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   
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Column Name Format Description Example Notes 

Today’s Buy 

Side OI 
9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Today’s Sell 

Side OI 
9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Offset 

Quantity 
9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Today’s Buy 

Side OI - 

Settlement 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Today’s Sell 

Side OI - 

Settlement 

9(8) 

(right-adjusted, 

pads the left-

side with 0)  

00001000   

Gains/Losses 
S9(8)V

99 

10 digits,  

right-adjusted, 

pads the left-

side with 0 

(including 2 

decimal 

digits), 

prefixed with a 

sign character  

Gain:100 dollars  

+0000010000  
 

Filler X(9) spaces   

 

III.Trailer, 154bytes, single record 

Column Name Format Description Example 

Trailer 

Prefix X(7) BBBBBBB BBBBBBB 

Detail Records 9(8) 
right-adjusted, pads 

the left-side with 0 
00001000 

Suffix X(7) EEEEEEE EEEEEEE 

Filler X(122) spaces  

 

4. Undisclosed omnibus sub-account ID report file 

Column Name Format Description Example 

FCM ID X(7) 7 Characters (required field)  

Investor Account No X(7) 7 Characters (required field)  

Omnibus Account ID X(10) 

left-adjusted, pads 

the right-side with 

spaces 

(required field)  

Omnibus Account Name X(80) 

left-adjusted, pads 

the right-side with 

spaces 

(required field)  
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Column Name Format Description Example 

Omnibus Individual Investor ID X(10) 

left-adjusted, pads 

the right-side with 

spaces 

Required field if the 

individual investor 

has registered ID.  

Omnibus Individual Investor 

Account No. 
X(15) 

left-adjusted, pads 

the right-side with 

spaces 

(required field)  

The account number 

opened by an 

individual investor 

with the FCM.  

Omnibus Individual Investor 

Name(Chinese) 
X(80) 

left-adjusted, pads 

the right-side with 

spaces 

(required field)  

the full account 

name of individual 

investor  

Omnibus Individual Investor 

Name(English) 
X(80) 

left-adjusted, pads 

the right-side with 

spaces 

(required field)  

the full account 

name of individual 

investor  

Omnibus Individual Investor 

Account Code 
X(1) 

Offshore Foreign 

Institution:A 

Offshore Foreign 

Natural Person:J 

(required field)  

Omnibus Individual Investor 

Date of Establishment/Birth 

Date 

9(8) YYYYMMDD (required field)  

Omnibus Individual Investor 

Nationality 
X(1) 

Japan：1 

U.S.：2 

U.K.：3 

Other European 

countries：4 

HongKong：5 

Macao：6 

New Zealand：7 

Australia：8 

Other：9 

(required field)  

Country Name X(80) 

(left-adjusted, pads 

the right-side with 

spaces) 

Required field if 

“Omnibus 

Individual Investor 

Nationality” is filled 

in “4” or “9”.  

Omnibus Individual Investor 

Type 
X(1) 

Fund：1 

Non Fund：2 

Required field if 

“Omnibus 

Individual Investor 

Account Code” is 

filled in “A”.  
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Column Name Format Description Example 

Omnibus Individual Investor 

Category 
X(2) 

Overseas Foreign 

Insititution: Fund 

Corporate Fund：01 

Trust Fund：02 

Partnership Fund：

03 

Retirement Fund：

04 

Mutual Fund：05 

Unit Trust：06 

Other Funds：49 

 

Overseas Foreign 

Insititution: Non 

Fund 

Bank：51 

Insurance 

Company：52 

Securities 

Firms/Dealers：53 

Overseas 

Subsidiaries 

/Branches of a 

TWSE/GTSM Listed 

Company or 

Segregated 

Collective Account 

of a TWSE/GTSM 

Primary Listed 

Foreign Company：

54 

Primary/Secondary 

Listed/OTC Foreign 

Company：55 

Other：99 

Required field if 

“Omnibus 

Individual Investor 

Account Code” is 

filled in “A”.  

Listed/OTC Stock Code X(4)  

Required field if 

“Omnibus 

Individual Investor 

Category” is filled in 

“55”. 

Withholding Unit ID X(8)  

Required field if 

“Omnibus 

Individual Investor 

Category” is filled in 

“55”. 
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Column Name Format Description Example 

Omnibus Individual Investor 

Purpose 
X(1) 

investment：1 

hedge：2 

Required field if 

“Omnibus 

Individual Investor 

Type” is filled in 

“1”.  
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4 Upload Equity Report Files via SFTP 
4.1  File Format 

Description: FCMs upload their report files to designated directory: 

/tcpip/ftp/< The first four characters of participant FCM_ID > 

/upload/EQ 

 

 

The summary information of offsetting orders sent by futures 

commission merchants (if necessary) ： 

< FCM_ID >_FLIX_< DATE >.txt 

  < FCM_ID >_FLIX_< DATE >.txt.ready 

 

Time:  After Market Close 

  

 

 

(1) The summary information of offsetting orders sent by futures commission 

merchants (if necessary) 

 Field Data Type Field Name Remark 

He 

ad 

er 

R_YYMMDD 9(08)   

FCM_NO X(07) Broker  

R_HHMMSS 9(06)  hhmmss 

DATA_CNT 9(08)   

Filler X(13)   

Line_Feed X(02)  0x0D+0x0A 

D 

et 

ail 

 

MARKET_TYPE X(01) 

 1:Day 

Market 

2:Night 

Market 

FCM_NO X (07)   

ACC_NO X(07)  
 

ORDER_NO X(06) 
 

 

 

OC_CODE X(01) 
 Y：Offset by 

FCM 
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 Field Data Type Field Name Remark 

N ： None 

Offset by 

FCM。 

KIND_ID X(20)   

Line_Feed X(02)  0x0D+0x0A 

 

Appendix 

Currency Table  

Code 1 2 3 4 5 6 7 8 A 
Currency NTD USD EUR JPY GBP AUD HKD RMB ZAR 

 

Code B C D E F G H I J 

Currency KRW SGD CAD SEK CHF NZD THB PHP IDR 

 

Code K L 

Currency MYR VND 
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Code Description 

 Product Symbol Rule 

The Product Symbol field is made up of seven units, as described below: 

1. root_symbol: Three characters in length, representing the root symbol of the 

contract. 

2. type: One character in length, representing the version of the contract, such as 

futures, options, or others. (F: Futures, O: Options, 1, 2…: Adjusted stock 

futures, A, B…: Adjusted stock options) 

3. expiry_type: One character in length, representing the type of contract. For 

instance, X stands for flexible, European style exercise, cash settlement. 

4. contract_date_6: Six characters in length, representing the contract date 

(yymmdd). 

5. call_put_code: One character in length, indicating the option type. (Call: C, Put: 

P, leave blank for futures) 

6. strike_price: Seven characters in length, representing the strike price. 

Futures: Leave blank for futures. 

Options: For the number of decimal places in the strike price, please refer to the 

'strike_price_decimal_locator' field in XP09. 

7. filler: One character in length, currently left blank. 

 

 Contract(PDK) ID Rule 

The Contract ID field is made up of three units, as described below: 

1. root_symbol: Three characters in length, representing the root symbol of the 

contract. 

2. type: One character in length, representing the version of the contract, such as 

futures, options, or others. (F: Futures, O: Options, 1, 2…: Adjusted stock 

futures, A, B…: Adjusted stock options) 

3. expiry_type: One character in length, representing the type of contract. For 

instance, X stands for flexible, European style exercise, cash settlement. 

 

Example 

1. Flex Put Options on TXOOX with strike price 10800, contact date 2022/12/09, 

the Product ID is TXOOX221209P1080000. 
root_symbol type expiry_type contract_date_6 call_put_code strike_price filler 

T X O O X 2 2 1 2 0 9 P 1 0 8 0 0 0 0  

 

2. Flex Futures on MXFFX with contact date 2022/12/09, the Product ID is 

MXFFX221209. 
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root_symbol type expiry_type contract_date_6 call_put_code strike_price filler 

M X F F X 2 2 1 2 0 9          

 

3. Flex Futures Contract(PDK) ID for Mini-TAIEX Futures 

root_symbol type expiry_type 

M X F F X 
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File Directory Description 

The description of the file directory is as follows: 

 

The files are stored in the shared directory fo the sftp server. For futures, they are 

stored in the “xfut” directory, and for options, they are stored in the “xopt” directory. 

If the files are specific to a particular futures broker, they are stored in their respective 

directory. Each futures broker’s directory contains different subdirectories such as 

“trade”, “upload”, “flex” and various “part_id” directories. 

 

If the futures broker code is A000 and the part_id are 102 and 202. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

FLEX-related files are located in the following directories: 

 

For shared FLEX files: 

 xfut 

 xopt 

 

For specific examples: 

 (The first four characters of participant FCM_ID )/flex 

 (The first four characters of participant FCM_ID )/(part_id) 

 

 

For specific examples: 

1. The shared file “XP08” is stored in the xfut and xopt directories. 

2. The file “XB52” is stored in the directory “< The first four characters of 

participant FCM_ID >/flex”. 

3. The file “XB41” is stored in the directory “< The first four characters of 

participant FCM_ID >/trade/<part_id>”. 

4. The file “XB50” is stored in the directory “< The first four characters of 

participant FCM_ID >/<part_id>/XB50.<flow_group>”.  

 

 

  

A000 trade 

fut 

opt 

upload 

flex 

102 xfut 

xopt 202 
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Message Versions 

2023.06. 21 Version 1.0.0 

1. First edition 

 

2023.08. 24 Version 1.0.1 

1. Add XC14 

 

2023.10.17 Version 1.0.2 

1. Adjust the content of XN07 RX14 data define 

2. Adjust the content of XB50 

3. Adjust the content of XH01 and XH02 

 

2023.11.15 Version 1.0.3 

1. Add Investor Position Limit Definition file(XP13) 

2. Add Position Limit Notification (XN06) 

3. Adjust the content of XN07 RX14 data define (XN07) 


