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Consolidate Feed:  @ Message 

@: Price Leaderboard 

Measures time proportion that a stock Exchange maintains the best bid and (or) ask 

throughout the session. 

Data Type Offset Size Value Notes 

Message type 0 1 "@" Price Leadership 

Origen 

Origin 
1 1 ALFA 

M-BMV 

I-BIVA 

T (best bid) 2 4 Precio(4) Time proportion of the session, having the best bid 

T (tie best bid) 6 4 Precio(4) Time proportion of the session with a tie on the best bid 

T (without best 

bid) 
10 4 Precio(4) Time proportion of the session without having the best bid 

T (best ask) 14 4 Precio(4) Time proportion of the session, having the best ask 

T (tie best ask) 18 4 Precio(4) Time proportion of the session with a tie on the best ask 

T (without best 

ask) 
22 4 Precio(4) 

Time proportion of the session without having the best 

ask 

Market 26 1 ALFA L-Local / G-Global/ T-ETF’s / F-REIT’s 

Sector 27 1 Int8 
See Industry Classification on the Connections and 

Appendix document 

Instrument 

number 
28 4 Int32 Unique code during instruments life 

Indices 32 2 ALFA 
See Indices Samples Catalog on the Connections and 

Appendix document 

 Total: 34   
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Consolidate Feed: ^ Message 

^: Depth at Best Prices 

Identify the deepest quotes depth for the national best bid and offer. 

Data Type Offset Size Value Notes 

Message type 0 1 "^" Depth at best prices 

Origin 1 1 ALFA 
M-BMV 

I-BIVA 

# Instruments 

(BB) 
2 2 Int16 

Number of instruments at which the Exchange has quotes at 

the national best bid up to the message reception 

# Instruments 

(GV BB) 
4 2 Int16 

Number of instruments at which the Exchange has greater 

volume at the national best bid up to the message reception 

Ratio (V at BB) 6 4 Int32 
Volume ratio between the total volume of the Exchange at the 

best bid and the national total volume at the best bid 

# Instruments 

(BA) 
10 2 Int16 

Number of instruments at which the Exchange has quotes at 

the national best ask up to the message reception 

# Instruments 

(GV BA) 
12 2 Int16 

Number of instruments at which the Exchange has greater 

volume at the national best ask up to the message reception 

Ratio (V at BA) 14 4 Int32 
Volume ratio between the total volume of the Exchange at the 

best ask and the national total volume at the best ask 

Market 18 1 ALFA L-Local / G-Global/ T-ETF’s / F-REIT’s 

Sector 19 1 Int8 
See Industry Classification on the Connections and Appendix 

document 

Instrument 

number 
20 4 Int32 Unique code during instruments life 

Indices 24 2 ALFA 
See Indices Samples Catalog on the Connections and 

Appendix document 

 Total: 26   
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Consolidate Feed: : Message 

::Benchmark Trade  

Trading statistics by trade. 

Data Type Offset Size Value Notes 

Message type 0 1 " : " Benchmark Trade  

Origin 1 1 ALFA 
M-BMV 

I-BIVA 

Average volume 2 8 Int64 Average volume per trade 

Average traded 

value 
10 8 Precio(8) Average traded value per trade 

Market 18 1 ALFA L-Local / G-Global / T-ETF’s / F-REIT’s 

Sector 19 1 Int8 
See Industry Classification on the Connections and 

Appendix document 

Instrument 

number 
20 4 Int32 Unique code during instruments life 

Indices 24 2 ALFA 
See Indices Samples Catalog on the Connections and 

Appendix document 

 Total: 26   
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Consolidate Feed: < Message 

< : Trading Sniper  

Quotes composition analysis, full and first ten depth levels 

Data Type Offset Size Value Notes 

Message type 0 1 "<" Trading Sniper 

Origin 1 1 ALFA 
M-BMV 

I-BIVA 

Depth (bid) 2 8 Int64 Total volume of bid’s full depth 

Depth (ask) 10 8 Int64 Total volume of ask’s full depth 

Depth (bid) 

(10L) 
18 8 Int64 Total volume of bid’s first 10 levels  

Depth (ask) 

(10L) 
26 8 Int64 Total volume of ask’s first 10 levels 

VWP (bid) (10L) 34 8 Precio(8) Bid’s first 10 levels volume weighted price 

VWP (ask) (10L) 42 8 Precio(8) Ask’s first 10 levels volume weighted price 

VWP (bid) 50 8 Precio(8) Full bid’s depth volume weighted price 

VWP (ask) 58 8 Precio(8) Full ask’s depth volume weighted price 

Market 66 1 ALFA L-Local / G-Global/ T-ETF’s / F-REIT’s 

Sector 67 1 Int8 
See Industry Classification on the Connections and 

Appendix document 

Instrument 

number 
68 4 Int32 Unique code during instruments life 

Indices 72 2 ALFA 
See Indices Samples Catalog on the Connections and 

Appendix document 

 Total: 74   

Back 

https://www.bmv.com.mx/en/Grupo_BMV/Clasificacion
file:///C:/Users/alopezp/OneDrive%20-%20Grupo%20BMV%20S.A.B.%20de%20C.V/Documents/Especificacion%20word%202/multicast/msg/structure/catalogs.html%23cat_muestra_indices


7 
 

 

Consolidate Feed: m Message 

m: Last Quote 

Message sent by instrument when the best bid is modified in the electronic book by the Origin 

Exchange; denotes the side that is modified, the sale or the purchase. 

Data Type Offset Size Value Notes 

Message type 0 1 "m" Last Quote sent by the Origin Exchange 

Instrument 

Number 
1 4 Int32 Sole code throughout the life on the instrument  

Origin 5 1 ALFA 
M-BMV 

I-BIVA 

Volume 6 8 Int64 Volume of the order 

Price / Rate 14 8 
Precio 

(8) 
Price of the best bid 

Direction of the 

bid 
22 1 ALFA 

C- Purchase 

V- Sale 

Type of trading 23 1 ALFA 
See Catalogue of Type of Trading on the Connections and 

Appendix document 

 Total: 24   
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