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1. About This Docment
1.1 Introduction

TheExternal Message Application Programming Interface (EMAPI) is a proprietary protocol providing
optimised access to th&urquoiseTrading System (TTS. EMAPprovides the mechanism taccess
all of the tradingandinformation servicesavailable withirthe TTS

This documenprovidesa conceptual overview ahe EMAP protocol, andtechnical guidancen
implementing a peeto-peer connectiorwith the TTS. It covers implementation of tB&APIn
both the C++ and Java programming langes.
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2. Basic Concepts
2.1 Overview

This sectiorprovidesan architectural overview of th€TS9ncludingthe API, Message Types,
Message Flows and TAX Services.

2.1.1 API (Application Programming Interface)
The API is a message based interface encapsulating the session handling and transport of message
objects. This tool enables applications to interact with Te8using a software library of methods.

All interactions between applications and tfd@Sake pgace over TCP/IP transport.

2.1.2 Message Types
As defined by the ARthere arethree messagaypes

¢ Requesmessagessent from the application to th& TS.e.g.EmapiLoginReq

e Responsenessagessent from theTTSo the application, responding to a preusly
received request message.g.EmapiLoginRsp

¢ Unsolicitedoroadcastmessagessent from theT TSo the applicatione.g.
EmapiPublicTradeEvent

2.1.3 Message-lows

TheTT3ncludesa publish/subscribe service. To receive unsolicited broadcast messages
subscriptionmust besetupin the EMAPIspecifyinghe information the clieat wants to receive.

Unsolicited broadcast messages from ffiESare broadcast to clients on different logickiws
including:

¢ Publicorderbook changes

e Privateorderbook changes

e Private trade events

e L1, topof-book price updates

2.1.4 TAXServices

To interact with the backend of thETSa connection needs to be made to a participant access
gateway (TAX) server. The TAX seaets asan intermediay message router between the
TurquoiseMatchingEngine and theEMAPI implementatioralsoproviding validation checks on the
EMAPI request and response messages.

TheTTSrovidesthree different types of TAX services.

e TAXMDF:provides a market data feeskrvice. Applications connected to a THRF server
are able to
0 Query reference data.

www.tradeturquoise.com
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0 Subscribe tgublic orders, and trade events.

e TAXOE:providesan order entry serviceApplications connected to a TAEare able to
0 Query reference data
0 Insert, updae and cancel orders
0 Subscribe to private order updates and trades

¢ TAXREPLAYprovidesamethod to replay missed or lost messages. Applications connected
to a TAXREPLAY are able to:
0 Replayprivate orders, public orders, and trade events.

Figure: Clients connecting to th€TSvia the TAX server
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