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UcTtopua nameHeHunim

Bepcua 1.24.1 28 masn 2026 roaa

1. OobasneHbl napameTpbl price_auction_open, price_auction_last, type_auction_last, start_auction_last,
gathering_finish_auction_last u finish_auction_last B Tabnnuy 22.

2. O6HoBNEHbI NapaMeTpbl U TUMbI PbIHOYHbIX AaHHbIX: auction_imbalance (6biBw. close_imbalance), vol_auction_last
(ébiBW. vol_auction_close) 1 vol_auction_last_extra (6biBw. vol_auction_close_extra) B Tabanue 22.

3. BHeceHbl YyTOYHEHMA B TUN PbIHOYHbIX AaHHbIX ANA napameTpos orders_buy, orders_sell, buy _vol u sell_vol 8
Tabnuue 22.
Bepcusa 1.24.0 29 anpena 2026 ropa
JobaeneH HoBbI NoToOK IndicativeFunding.

Bepcua 1.23.4 25 mapra 2026 roga

JobasneHo none cfi_code B coobuieHune Futures.

Bepcua 1.23.3 11 ¢peBpansa 2026 roaa
1. JobasneHo coobuweHune Futures B pasgen 3.11 MOTOK MHCTPYMEHTOB.
2. OB6HOBEH CNUCOK TUMOB TOPrOBOrO MHCTPYMEHTA B 3/1eMeHTe Instrument.

Bepcusa 1.23.2 6 peBpans 2026 roaa
1. BHeceHo yTOuYHeHMe KacaTenbHO napameTtpa price_official_delta B Tabnmuax 22 n 23 notoka Commons.
2. [obaBneHa cCblika Ha METOAMKY pacyeTa TEKYLLMX LEH U LLeH 3aKPbITUA LLeHHbIX Bymar ana napameTtpos price_close,
price_halt u price_official 8 Tabauuax 22 1 23 notoka Commons.
Bepcua 1.23.1 27 auBapa 2026 ropa
Job6asneH HOBbIM TN LEeHHOW Bymaru B coobuieHum Issue.

Bepcua 1.23.0 23 ceHTAbpa 2025 ropa
Job6aBneHbl HOBble TUMbI LLeHHOM Bymarun B cooblieHnn Issue.

Bepcua 1.22.0 20 uioHa 2025 roaa
Job6aeneH HOBbI NOTOK IndexValues.
O6HoBNEHO NpUNOXKeHMe B:

1. HoBoe Ha3BaHWe NpUNONKeHUA: MoAHAA UCTOPUA USMEHEHUIA.
2. Wctopua nsmeHeHU 4OKyMmeHTa 0o Bepcun 1.19.6 BKAOUMTENBHO NepeceHa B NpuUaoxKeHue B.

Bepcua 1.21.0 5 maa 2025 ropa

1. [ob6asneHo onucaHue notoka OptionsCoeffs, TpaHcAupytoLLEero TeopeTUYecKkmne LieHbl ONUMOHOB Yepes cooblieHne
MarketData.

2. [lobaBneHo onMcaHue KMBOFO Cpesa B pasgenie Pexnmbl TPAHCAALNN.

3. [ob6asneHbl onncaHma notokos TheorPrices n OptionsCoeffs B pasgene MOTOKM AAHHbIX.

Bepcua 1.20.0 23 auBapa 2024 ropa

1. JobasneHo onucaHue notoka TheorPrices, TpaHCAUPYIOLLETrO TEOPETUYECKME LIEHbI ONUMOHOB Yepes coobuieHne
TheoreticalPrices.

JobasneHbl coobuieHma Option n OptionSeries B pasaen 3.11 MoTokK Instruments.

Job6aBneH KOMNOHEHT price B pa3gen 2.3 O6uie KOMNOHEHTbI COOBLEHUA.
JobasneHo none CmelLeHMe B KOMNOHEHTbI cO06LLEHMI B pa3aene 2.3 Obuwme KOMNOHEHTbI COOBLLEHUI.
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M3 AOKYyMeHTa yaaneHo onucaHue COOﬁLIJ,eHVIH Futures, T.K. B HaCTOﬂLLI,I/IVI MOMEHT 3TOT H6anaHcoBbI UHCTPYMEHT
HE UCNosIb3yeTCA.
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KpaTkuit 0630p cepsuca

1. KpaTtkum 0630p cepBuca
1.1. NoTOKM AAHHDbIX

KnneHTam ToproBow cucTeMbl JOCTYMNHbI CAeaytowme NoTOKN AaHHbIX:
1. OrderBook — obbeanHeHHas oyepeab 3a9BOK O4HOMO WM HECKONbKMX MYA0B NMKBUAHOCTH, arpernpoBaHHas no
LEHOBbLIM YPOBHAM. K0/iMuecTBO LeHOBbIX ypoBHeit: 50.

2. Trades — CNMUCOK CAENOK, 3aKNOUYEHHDIX B MYNaX IMKBUAHOCTU K/IMEHTAMM TOPTOBOM CUCTEMbI B TEYEHUWE TEKYLLETO
onepaLMoHHOro AHA.

3. CurrentPriceOfMarket — TeKywas LeHa pbiHKa, U3MEHAIOLLLAACA NPW 3aKJ0YEHUN CAENKU UAWN BbICTaBAEHUMU NyY-
LIel 3aABKMU.

BestPrices — niydlume LeHbl MOKYMNKU 1 NpoAaxkun B 06beANHEHHOW oYepeam 3aABOK.
Commons — CcTaTUCTUYECKNE PbIHOYHbIE MAapaMeTpbl MY/10B IMKBUAHOCTY.
TheorPrices — NOTOK TEOPETUYECKUX LLEH OMNMUUOHOB.

OptionsCoeffs — noTok ueH onuMoHoB.

IndexValues — NOTOK MHAEKCOB.

L Nk

IndicativeFunding — noTok napameTpoB ans pacyeTta GaHAuHra.
10. Instruments — cnpaBOYHUK NHCTPYMEHTOB.

MapameTpbl NA NOAKNOYEHNA K MOTOKAM NepevyncneHbl B JOKYMeEHTe Adpeca 0119 MNOOKAIOYEHUS.

CoobuieHnna Kaxaoro NoToka 061a4ato0T CKBO3HOM HYMepauuWen B noe seq.

1.2. Pexxumbl TpaHCAALUN

MOTOKM MOTYT TPAHC/IMPOBaTb AaHHbIE B ABYX PEKMMax — cpe3 AaHHbIX 1/11nM 06HOBAEHUA N XKUBOM cpes.

Cpes npeacrasnser coboli nonHoe onucaHune dKTYya/IbHbIX OaHHbIX, HAanphmep BCIO o4yepeab 3aABOK, U NepeaaeTca C 3a-
OaHHOM nepnoan4HOCTbIO.

O6HoBNeHUA NpeacTaBAAoT coboli oTaeNbHble co0bLLeHNA, popMmUpyeMble 1 MepedaBaeMble KNMEHTY NPU HacTynaeHUn
cobbITuA.

Kueoit cpe3 npeacrasnaaeT coboi dKTya/JibHble AaHHble, Hanpumep LueHbl ONUMOHOB, NO KOTOPbIM OonpeaenieHa LUeHa.

B cnyyae otcyTcTBMA O6HOBAEHUI CUCTEMA OTNPaBAAET coobleHne MdHeartbeat € onpeseneHHON NepuoaANYHOCTbIO.
OHO npegHa3HayYeHo Aa NOATBEPKAEHUA HANNUUA CBA3U B KaHasne. OTCyTCTBME COOBLLEHUI B TeYeHUe OJIUTENIbHOTO
nepuoaa ob6o3HavaeT B0 3a4epPKKM, MO0 OTCYTCTBUE CBA3U B KaHase.

1.3. KaHanb! TpaHchauuu

KaKabii NOTOK PbIHOYHbIX AAHHbIX TPAHC/IMPYETCA ABYMSA MAeHTUYHbIMM UDP-KaHanamm — A u B. Mo 3TUM KaHanam og-
HOBPEMEHHO PaCChINAOTCA UAEHTUYHbIE COOBLLEHNA C OAHUMMU U TEMU Ke Homepamu. [lybnnpoBaHue KaHaN0B NOBbI-
LaeT HafeKHOCTb TPAHCAALNKN, 3HAYUTENbHO CHUXKaA BEPOATHOCTb NOTEPU NAKeTOB, MOCKOAbKY NpoTokon UDP He rapaH-
TUPYET HU JOCTABKY BCEX COODOLLEHUI, HM AOCTABKY COOBOLLEHNI B NOPAAKE MX OTNPaBAeHMA. [101b30BaTENIO PEKOMEHAY-
eTcA NOAKNIUYATLCA K 060MM KaHanam. Tak, ecnun B KaHane A nocne coobuieHmsa n—1 6b110 noayydeHo coobueHue n+l, To
coobuieHre n morno 6bITb NOAYYEHO B KaHane B. Ecamn coobuieHre 0Kasanocb NoTepsaHO B 060Mx KaHanax, HeobxoamMmo
NMB0 0XMAATL NONYYEHUA CNEAYIOWLENO CPE3A B COOTBETCTBYIOLLEM NOTOKE, IMH0 BOCNO/Ib30BATLCA LIHO30M BOCCTAHOB-
NeHuns coobueHnn.

1.4. NopAaAoK nonyyeHUsa u o6paboTKkn AaHHbIX U3
NOTOKOB

[nA NOTOKOB, TPAHCAMPYHOLWLMX Cpe3bl U OBHOBNEHUA, PEKOMEHAYETCA B Ha4ale TOProBOro AHA NOAKNIOYUTLCA B 060MX
perKMmax og4HOBPEMEHHO, NOYYUTb MOJHbIN Cpes, NPW 3STOM 3anucbiBas Npuxogawme obHoBAeHUA. PekomeHayeTca co-
XpaHATb coobueHmnsa n3 asyx UDP-kaHanoB (KaHanbl A n B), ynopagoumnsasn cooblueHns no Homepam. Ecam obHapyskeH
nponyck B 06HOBNEHMAX B OAHOM M3 KaHanoB, NPONnyLeHHble COOBLLEHNA MOXKHO 3aMpPOCUTL B LU/KO3€ BOCCTAHOB/e-
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HUA (I'IpOI'IYLLI,EHHbIe COO6LLI,6‘HVIH Cpe3a BOCCTaHOBUTb Heflb3ﬂ). Ecnn nonyyeHune BOCCTAaHOBAEHHbIX COO6U.L€HVIVI 3aHUMaeT
MHOTIO BpemMeHU, cnegyet NnOBTOPHO NONy4YUTb Cpe3 COOﬁLIJ,eHI/Iﬁ B MOTOKe.

Korza cpes nonyyeH NosIHOCTLIO, K HEMY CeayeT NPUMeHsATb 0bHOBAEeHUsA. CNnocob NpumeHeHUs 06HOBIEHUI 3aBUCHUT
OT noTtoka. ObHoBNEHUSA MOTYT MONOJIHATb paHee Noay4vyeHHble JaHHble, U1N 3aMEHATb UX. B noTtokax ¢ 3aMeHARLWNMHU
obHoBNEHNAMMU AnAa VI,CI,EHTVId)VIKaLI,VIVI obHoBNAEMbIX AaHHbIX NCNOJIb3YHOTCA KNKOYN: 3HaYeHNA onpeaeeHHbIX nonen unm
COBOKYMHOCTU NoJiei coobLeHnit B NoToKax. Knoum yKasaHbl B napameTpe keys B 3arosioBkax Tabauy, 8 pasgene 3.

Tabnnua 1. OcobeHHOCTM cpe30B 1 06HOBEHUI

O6HoBNEHUA
MNoTtok Cpes
[MononHeHune 3ameHa

Trades 0 NcTopma cooblueHui ¢ Ha-
Yyasia TOproBoro AHA

OrderBook

CurrentPriceOfMarket

O O

BestPrices O6beanHEHNE aKTYaNIbHOTO
COCTOSIHUSA BCEX AaHHbIX.

Commons

Instruments O

1.4.1. NpaBuna 06paboTKM AaHHbIX U3 NOTOKA C 3aMEHAOLWUMMU
obHoBneHnAMM (Nnpumep ana notoka OrderBook)

0 Mpu omcmynsaeHUU om yKa3aHHO20 cyeHapusa o6pabomku OGHHbIX MOP208aA CUCMEMA MOX(em OmKa3bi8amb
8 8bIMOMHEHUU 3arpPoCcos U 8b10a8amMb coobuwieHus 06 owubKax.

O6HOoBNEHUS B NOTOKE OrderBook 3aMeHAIOT paHee nony4yeHHble AaHHbIE.

1. MoaKntouMTeCh K NOTOKY B peXxnme 06HOBAEHUI U COXpaHUTe BCe coobueHna DomOnline.
2. MNoaknouMTECh K NOTOKY B PEXMME Cpesa U KauTe noaBaeHna cooblyeHma SnapshotStarted.
3. CoxpaHuTe Bce coobuieHns DomSnapshot A0 coobuweHns SnapshotFinished.

e Ec/M B cOXpaHEHHbIX co0bLweHnAxX DomSnapshot €CTb NPOMYCKW, UM 3HaYeHUA NonA update seq ANA CO0b6-
LWeHMM SnapshotStarted U SnapshotFinished pa3nnyaroTca, TO NOBTOPUTE NMYHKTbI 2 1 3.

e Ecnn B coXpaHeHHbIX coobLleHnsax DomOnline HET COOBLLEHUA C NOPALKOBBIM HOMEPOM PaBHbIM 3HAYEHUIO
update seg+l , TO NOBTOPMUTE NYHKTbI 2 1 3.

4. [na Kaxporo coobuweHns DomOnline € segq>update seq  CPaBHUTE 3HAYEHWA KAtOYel (NonA instrument U
source_id) cO 3HAYEHMAMM K/ItOYeW B COXpaHEHHbIX cOObLLIEHNAX DomSnapshot:

e Ec/nu 3HayeHMA nonei instrument U source id COBMAfaloT B cpese U OBHOBNEHWUM, 3aMeHUTE AaHHble U3
coobuieHns DomSnapshot AaHHbIMKU U3 cO0bLEHMNs DomOnline.

e Ecnu B 06HOBNEHUM COAEPIKATCA HOBbIE 3HAaYEHMA NoJel instrument U source _id, AobaBbTe JaHHbIE U3 CO-
0buweHns DomOnline K cpesy.

1.4.2. NMpasuna 06paboTKu AaHHbIX N3 NOTOKA C NONOJAHAIOLWLMMMU
obHoBNeHUAMM (Nnpumep Ana NOTOKa Trades)

0 Mpu omcmynsaeHUU om yKa3aHHO20 CYeHApusa 06pabomku OGHHbIX MOP208aA CUCMEMA MOMX(em OMKa3bI8dMb
8 8bIMNOHEHUU 3AMpPOCo8 U 8b610a8aMb cO0bWeHUA 06 owubKax.

O6HOBNEHUSA B NOTOKe Trades AO6aBI1ﬂIOTC$| K paHee nosnyvyeHHbIM JaHHbIM.

MpeanonoXKum, 4To KAMEHT BbiN B TEUEHME TOProBOro AHA MOAK/IOYEH K MOTOKY Trades (NopsAaKoBble Homepa cbpachl-
BAlOTCA eXXeJHEBHO HOYLIO). Homep seq nocieaHero noay4eHHoro coobuieHna Trade paseH 105.
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1. MopgKntountech K NOTOKY Trades. Ecnm coobuieHme Trade HE NPUXOAUT B TEYEHUE NATU CEKYHA, TO CAEAYET OXKU-
0aTb NoABNEHUA cO0bWeHnA MdHeartbeat.

2. CoxpaHuTe 3Ha4YeHWe NoNA seq NepPBOro BxoaALLero coobueHna. Hanpumep, nonyyeHo coobuieHne MdHeartbeat
C NOpPAAKOBbIM HOMEPOM seg=305. ITO 03HAYaET, YTO NPOMNYLLEHbI COOOLEHNA Trade C NOPALKOBbIMU HOMEPAMMU
OT seq=106 A0 seq=304.

3. OnAa BOCCTAHOBNEHWMA COOOWEHUIA MNOAKAOUYMTECH K LWAO3Yy BOCCTAHOB/AEHWA W OTNpaBbTe cooblue-
HMe TopicRequest, CO C/leAylOWMMN 3HAYEHUAMM NapameTpoB: topic=Trades, topic _seg=106 MU
topic_segend=304.

4. B pesynbTaTe 3anpoca TopicRequest NpuayT cneaytowme coobLieHmns:

* TopicReport (seq=0, Start);

¢ Trade (seq=1, topic_seq=150);
¢ Trade (seq=2, topic_seq=170);
¢ Trade (seq=3, topic_seq=200);
¢ Trade (seq=4, topic_seq=303);
¢ TopicReport (seq=0, End).

CoobleHnA TopicReport OTMEYaOT Hauyano U KoHel, nepeaayum coobuieHmni ¢ aaHHbiMnU. CoobLieHnA Trade NPUXOAAT C
MPOMNYCKamu B 3HAUYEHUAX NONA topic seq, TaK KaK MeXAy COOBLLEHUAMM CAENOK NPUXOANAMN COOBLLEHNA Heartbeat.
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2. O6bwan uHpopmauua o NPoToKone
2.1. Tunbl AaHHbIX

B coobLieHMAX TOProBoi cMcTembl UCMONb3yeTcA Nopsaaok baiTos little-endian (Takoi ke, Kak B npoleccope x86), ero
Ke cneayeTt UCNo/Ib30BaTb KAUEHTY.

asciiN — cTpoka gavHoh N 6aiT, coctoawasa s ASCll-cumonos (UMPP M NPONUCHBIX U CTPOYHBIX NATUHCKUX BYKB);
HeMCcno/ib3yemas 4acTb CTPOKM 3aMnoJIHAETCS Hy/ieBbIMM HBalTamu.

charN+1 — cTpoKa B Koguposke UTF-8 paamepHocTbio N+1 6aitT. MocneaHM 3HAKOM A0/13KeH 6bITb CMUMBO/ KOHLLA CTPO-
KM — Hynesow 6aiT; Takum obpasom, pakTuyeckas AaMHA CTPOKKU He MOKeT npesblwaTte N. Hencnonbayemas 4acTb CTpo-
KM 3aM0NHAETCA HYNeBbIMKU BariTamu.

. o . 2
dec2 — 8-6aiiTHOe LLenoUYnCNeHHoe NpeacTaBneHne AeCcATUYHON Apo6u, YMHOMKeHHOM Ha 10°.

. o o 8
dec8 — 8-6aiiTHOe LLenoUYncNeHHoe NpeacTaBneHne AecATUYHON Apo6bu, YMHOMKeHHOM Ha 10°.

decn — nocnefoBaTenbHOCTb M3 9 HAWT, U3 KOTOPbIX NepBble 8 6ANT ABNAIOTCA LEeNIOYNCAEHHBIM NPeACTAaBAEHNEM AeCsA-
TUYHOM APo6U, YMHOMKeHHO Ha 10", Npu 3TOM n yKasaHo B nociegHem baliTe NOCnef0BaTENbHOCTH.

intN — uenoe uncno pasmepHoctbio N 6aiT.
timed4 — 4-6aliTHOE LLe/I0€ YNCO, BblpayKkatoLLee KOMYECTBO CEKYHZ, OT Hadvana anoxum Unix (1 aHeapa 1970 roza).
time8n — 8-6aliTHOE LLes0e YNCNO, BbiparkatoLLee KOIMYECTBO HAHOCEKYHA, OT Havana anoxu Unix.

time8m — 8-6aliTHOE LLe/ioe YACNO, BblpaxkatolLee KOIMYeCTBO MUANNUCEKYHA, OT Havana anoxu Unix. B cnyyae ecnm none
C 3TUM TUNOM [aHHbIX ob03Hayvaer AaTy, TO cneayet UrHopmnpoBaTb YacCTb 3HA4YE€HUA, OTHOCALWLYHCA K YaCcamM, MUHYTaM,
CeKyHAaM U MUNNNCEKYHOAAM: TO €CTb MCNO/1Ib30BaATb LEe/10e 3HaYyeHne (C OKpyrneHnem B MeHbLIYIO CTOpOHy) OT geneHunA
Ha 86 400 000.

2.2. CTpyKTypa coobeHum

CoobuieHre 6MHApPHOro NPOTOKO/A COCTOUT M3 CTPOro onpeaesieHHOro Habopa noaei K npeacrasasert coboi nocieno-
BATE/IbHOCTb M3 3HAaYEeHWUI 3TUX nosiei. Kaxgoe coobLieHre HauMHaeTCA C 3aro/l0oBKa — KOMMOHEHTa frame, COCTOALLENO
M3 Tpex noJsien, B KOTOPbIX YKa3aHbl pasmep, TUM M NOPALKOBbI HoMep coobuieHna. Pasmep cooblueHns BbluMcaseTcs
KaK g/IMHa Bcero coobueHma (MCKNtoYan 3aronoBok frame) B 6anTax. [NMHA COOBLLLEHUS NOCTOAHHA ANA KAaXXA0ro TMNa,
32 UCK/IlDYEeHMEeM COOBLLLEHWNI, CoAEPKaLLMX NOBTOPAIOLLMECA KOMMOHEHTbI MK NOAA.

Cd)OpMMpOBaHHbIe COO6LLI,EHVIF| nepenarnTcAa BHYTPU CETEBOIO NakeTa Kak nocieaoBaTe/ibHOCTb 6anT.

2.3. O6wme KOMNOHEHTbI CO0bLLEHUM

Tabnuua 2. dopmat KomnoHeHTa frame: pasmep 12 6aliToB

Cme- Mone Tun OnucaHue
LeHne
0 size int2 [OnvHa coobueHuna 6e3 yyeTa 3aronoBKa frame
B 6auTax
2 msgid int2 Tun coobueHuns
4 seq int8 MopAagKoBbli HOMepP COObLLEHNSA

O6Lwme KOMNOHEHTbI COOBLLLEHMIA B NOTOKAX



Tabnuua 3. dopmat KOMNoHeHTa instrument: pasmep 6 H6ainTos

O6wan nHPpopmaumsa o NpoToKoIe

Cme- Mone Tvun OnwucaHune
weHue
0 market_id int2 NpeHTndukaTop nyna aMksmaHoctTu. OnucaHve
3HaYeHU cm. B pasgene 2.7
2 instrument_id int4 NaeHTUPUKATOP TOProBOro MHCTPYMEHTA

Tabnuua 4. opmaT KOMNOHEHTa price: pasmep 22 baiiTa

Cme- Mone Tun OnucaHue
LweHue
0 price dec8 3Ha4yeHue LeHbl COOTBETCTBYIOLLErO TUNA, YKa3aH-
HOrO B MoJie type
intl
8 type t Tun ueHbl. 3HaYeHuUs:
e 123 (BasePrice): ueHa 6a30BOro akT1Ba;
e 124 (Price): TeopeTnyecKas LeHa
9 reservedl intl 3ape3epBUpPOBaAHHOE NOAE, 3aN0NHAETCA HY1EBbIM
6aliTom
10 reserved?2 int4 3ape3epBUpOBaHHOE MOJIe, 3aN0/IHAETCA HY/1EBbIM
6aiTom
14 time time8n Bpems, B KOTopoe chopmmpoBaHa LieHa

Tabnnua 5. Popmat komnoHeHTamd_header: pasmep 10 6aiiTos

Cme- MNone Tun OnucaHue
LeHune
0 system_time time8n Bpemsa dopmupoBaHua cooblieHma
8 source_id int2 MCTOYHMK coobLyeHnna (3HaYeHMsA CMm. B pasaene
2.6)

O6wme KOMNOHEHTbI COO6LLLEHMI B LWIIO3€ BOCCTAHOB/IEHUA

Tabnnua 6. Popmat KomnoHeHTa header: pasmep 22 6aiTa

Cme- Mone Tun OnucaHue
LeHue
0 topic_id int4 Yucnoson MAeHTUPUKATOP NOTOKA
4 topic_seq int8 MopsaKoBbIN HOMep COObLLEHNA B MOTOKE
12 system_time time8n Bpems dopmmpoBaHma coobuieHns
20 source_id int2 NCTOYHMK coobuieHns (3HaYeHna cm. B pasgene
2.6)

10
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Tabnuua 7. ®opmat KomnoHeHTa user header: pasmep 20 6aittos

Cme- Mone Tun OnucaHue
LeHne

0 clorder_id ascii20 KnueHTcknin naeHTdrKaTop 3aaBKM

Tabnuua 8. ®opmat KomMnoHeHTa gate header: pasmep 46 6aittos

Cme- Mone Tun OnucaHue
lweHue
0 system_time time8n Bpemsa 06paboTKu KAMEHTCKOro 3anpoca
8 source_id int2 NCTOYHMK cooblieHns. 3HayeHnna cm. B pasaene 2.6
10 clorder_id ascii20 KnueHTcknin naeHTdrKaTop 3aaBKM
30 user_id asciilé JIorvH, MAEHTUHUKATOP KANMEHTCKOTO W/t03a

2.4. CoobuieHuna B WAO3e BOCCTaHOB/EHUSA

dopmaT BoCcCTaHaBAMBaEMbIX COOBLLEHNI B LLNIO3€ BOCCTAHOB/EHMA coBNaaaeT ¢ popmaTtom coobLieHnit B NOTOKE pbl-
HOYHbIX JaHHbIX, 32 UCKIOYEHNEM ABYX MOJEN: BMECTO No/eil system time M source 1id, COCTaBAAIOLWMX 3aroN0BOK
md_header, coobleHNe BKNtOYAET 3aroloBoK header. COOTBETCTBEHHO, CMELLLEHME BCEX NOC/eAYIOLMX Noeln yBenu-
YyeHo Ha 12 6aiiToB. ITO CBA3AHO C TEM, YTO COOBLLEHUSA B LIIO3E BOCCTAHOB/IEHWA 3anpallmMBatoTca ¢ nomolubio TCP npo-
TOKOANa, a He no UDP.

®dopmam seujaemozo coobujeHus ®dopmam 80ccmaHasAUBAEMO20 CO0bWEeHUSA
CmelueHue Mone Tvn OnucaHue CmelueHue Mone Tvn OnucaHue
[frame] [frame] CeCcCMOHHbI 3arosI0BOK ll: [frame] [frame] CeCcCUOHHBIM 3arosI0BOK
0 [md_header] | [md_header] | 3aronosok 0 [header] [header] 3aros10B0K
10 [instrument] | [instrument] | ToproBbiii UHCTPYMEHT 22 [instrument] [instrument] Toprosblii UHCTPYMEHT

PucyHoK 1. ameHeHune d)opmaTa COO6LI.I,€HMH C PbIHOYHbIMW O@HHbIMWM B WWNHO3€ BOCCTAHOB/IEHNA

2.5. O6paboTKa coobueHua ¢ NOBTOPAIOWMMUCA
KOMMNOHEHTaMU U NONAMM

HeKkoTopble Tunbl COO6LLI,eHMI7I coaepaTt KOMNOHEHTbI I/I/VII'IM nonAa, KoTopblie MmoryT O6ﬂa,ﬂ,aTb NPOn3BOJ/IbHbIM KOJ/1N4e-
CTBOM 3anucel B oAHOM C006LLI,EHI/IVI. OpHo coo6u.|.eHv1e MOXET BK/IK0YaTb HECKO/ZIbKO NMOBTOPAKOLWNXCA KOMMNOHEHTOB U
nonei. Bce OAHOTUMHbIE NOBTOPAKOWMNECA KOMMNOHEHTbI MMEKT ¢I/IKCVIDOBaHHYI'O ANNHY.

MOBTOPAIOLMMCA KOMMNOHEHTY UM NOJIO BCErAa NpeawecTByloT ABa Nons — of fset U count. Mofe count COQEPHKUT
KONMYeCTBO 3anuceit. None of fset yKasblBaeT Ha cmelleHue (B 6aitTax) NnepBoii 3anNMcKM KOMNOHEHTa OTHOCUTENIbHO Ha-
Yana AaHHOrO NoJifA; ero 3HaYeHMe He MOKeT BbITb MeHblue 4.

11
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frame
header
componentA_offset=8 [int2] CmeleHme

} nepBoii
componentA_count=2 [int2] ) 3arF|)V|cm KOMMOHEHTa A
componentB_offset=n [int2]
componentB_count=1 [int2] CmelteHne

< nepeow

componentA —entry 1 3aMMcK KOMMNoHeHTa B

componentA —entry 2

d
)
componentB —entry 1

PucyHOK 2. Cxema co0bLLEeHMA C A4BYMSA NOBTOPAIOLLMMMUCA KOMMNOHEHTaMM

MoBTOpAtOWMECA KOMNOHEHTbI, B CBOKO oYepeb, TaKKe MOTryT BKAKOYATb B cebs Aapyrue nostopAarouwmeca KOMMNOHEHTbI
WUAn NonA. B aTom cnyyae Kaxaaa 3anncb KOMMOHEHTA CCbl/IaeTCA Ha CBOW B/IOXKEHHbIe 3anucu.

componentC—entry 1

componentD_offset [int2] .
CmelleHne nepeoit

componentD_count=1 [int2] 3anucu

componentC — entry 2

componentD_offset [int2]
CmelLeHVe nepBoi

componentD_count=2 [int2] 3anucu
>

componentD —entry 1

componentD —entry 1

componentD — entry 2

PucyHOK 3. Cxema 4BYXYPOBHEBOIO B/IOXKEHUA KOMMNOHEHTOB

2.6. 3HaueHuUA source_id

B 3aronoskax gate_header, md_header n header npucytcteyet none source id, yKasblBatoliee Ha MOAY/b, KOTOPbIN
nepeaan cooblueHne Ha W3 ANA OTNPABKN KNUEHTY.

Tabnnua 9. Bosspallaemble KIMEHTY 3HaYeHna source id

OnanasoH OnucaHune
100-199 LLinto3 ToproBoit cuctemsl
200-249 Mopaynn npoBepKn pucKk-napameTpoB KANMPUHIOBOro LeHTpa
250-259 Mopaynu ceeaeHuna 3aaBOK
300-499 Moaynun popmmnpoBaHUA U pacyeTa PbIHOYHbIX AaHHbIX
500-549 Mogaynun mapwpytmsaumm

2.7. UaeHTUPUKATOPDbI NYS10B IMKBUAHOCTU

NpeHTnduKaTopbl NY10B AMKBUAHOCTU MOTYT ABAATLCA 3HAaYeHMEeM nonen markets, market id W source id.
0 (DEFAULT) — nyn AMKBUAHOCTM HA YCMOTPEHUE TOProBOM CUCTEMDbI
1001 (TRADSYS) — Bce AocTynHble ny/bl AMKBUAHOCTH

1000 (SPB) — nyn nukenaHoct CMNbB Bupxu

12
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1010 (MOEX_FOND) — nyn nMkBnaHocT MOCKOBCKOM BUPXKM

2.8. PaamepHocTb 06bvema

He3aBMCMMO OT HanpaBieHWUsa MapLwpyTU3aLmmn, ob6bem 060 3aSBKM YKa3blBAE€TCA BO BHYTPEHHUX I0TaX TOProBOW Cu-
cTembl.

Pasmep BHYTPeHHEro 10Ta B TOProBOM CUCTEME MOMKET OT/IMYaTbCA OT Ppasmepa /10Ta BO BHELUHel cucteme Aas 04HOro
M TOrO e TOProBOro MHCTPYMEHTa.

J10THOCTb TOProBOro MHCTPYMEHTA 3aBUCUT OT Nepmroaa M yKasaHa B COOTBETCTBYIOLEM 6a1aHCOBOM MHCTPYMEHTE.

2.9. ObpaTtHaa cOBMeCTMMOCTb

O6paTHaA COBMECTMMOCTb MHTepdelica 03HavaeT, YTo 06HoBeHWe MHTepdelica He HapyluaeT paboTy CyLLecTBYIOLWMX
KAneHToB. MoBegeHMe yiKe NoaaepKMBaembix COOBLLEHMI M NOei COXPaHAETCA, a HOBble 3/1IeMeHTbl 406aBNAIOTCA TaK,
YTOB6bI UX UTHOPUPOBAHME HE MEHS/I0 I0TUKY 06paboTKM.

¢ B pamKax ofHOM Bepcumn nHTepdeica B MOTOKM MOTYT 406aBNATLCA HOBbIE TUMbl COOBLLEHWNIA, HOBbIE NOAA B KOHLE
CO06LLEHNI 1 HOBblE KOMMNOHEHTbI COOBLLEHMI, 6E3 U3IMEHEHWUA CMELLEHUA APYTUX NOAEN C USMEHEHMEM pa3mepa
coobLueHMA B 60/bLLYIO CTOPOHY. TaK:Ke BO3MOXKHO 406aB/ieHNe 3HAaYEHNI NepPeyncIMMbIX TUNOB. KAneHTbI, He pe-
anusylolme nx 0bpaboTKy, AONKHbBI UITHOPUPOBATL TaKME COOBLLEHUA; UTHOPUPOBAHME HE MPUBOAUT K USMEHEHWUIO
B6U3HEC-N0TMKM U HEe HapyLLaeT B3aMMoLencTeume.

e B 61TOBbIE MACKM MOTYT 806aBNATLCA HOBblE daarn. KaneHTbl, He pacnosHatowme oTaenbHble Gaaru, 4oXHbI UTHO-
pupoBaTh UX 6e3 M3MEHEHUA TeKyLLEeN N0rMKM 06paboTKK (HanpmMmep, NPOBEPATb TO/IbKO U3BECTHbIE BUTbLI, OCTaB-
NAs HensBecTHble 6e3 nHTepnpeTaumm).
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3. CoobLweHna B NOTOKax
3.1. CoobweHuna Hayana n OKOHYaHUA cpesa

Bo Bcex NOTOKax cpe30B OTMPaBKa cpe3a npeasapaeTcs coobuieHnem SnaphotStarted M 3aBepluaeTca coobuieHnem
SnapshotFinished. O6a 3T coobLieHna BkAtoYatoT B ceba nose update seq, cogepxallee Homep coobLieHuna B no-
TOKe 06bHOBNEHM, Noc/e KOTOPOro bbin chopMUPOBAH AaHHbIN cpe3. Takum 06pa3om, Nocae Noay4eHUs BCero cpesa
KJWEHTY ciefyeT NPUMEeHATb K HeMy 0OBHOBIEHUA C HOMEPOM COObLLLEHUA, NPEBbLILIAOLWMM 3HaYeHNe update segq.

Tabnuua 10. dopmart coobuieHna SnapshotStarted: msgid=12345, pasmep=18

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 update_seq int8 Homep coobuieHns B noToke 06HOBAEHUN, noc/e
KOTOpOro 6b11 chopMmnpoBaH cpes

Tabnuua 11. dopmart coobueHna SnapshotFinished: msgid=12312, pasamep=18

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 update_seq int8 Homep coobuieHns B noToke 06HOBNAEHUI, Noc/e
KOTOpOro 6b11 chopMmmnpoBaH cpes

3.2. Motok OrderBook

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO20 COCMOAHUSA 8cex OaHHbIX. ObHOBMeHUS NONoAHAIOM
u/unu 3ameHarOmM paHee nosay4eHHole OaHHbIe.

B noTtoke OrderBook cpes coaepuT 50 (M1 meHee) LeHOBbIX YPOBHEN; 06HOBAEHWUS OTHOCATCA K 50 BUAUMbIM LLeHOBbIM
YPOBHAM.

O6HOBAEHUA TPAHCAMPYIOTCA CO0BLLEHMAMM DomOn1ine, CPe3bl TPAHCAMPYIOTCA COOBLEHMAMM DomSnapshot.

OaHo coobLyeHne OTHOCUTCA K o4epeam 3aABOK TO/IbKO O4HOMO MHCTPYMeEHTA. TOProBblii MHCTPYMEHT M Ny IMKBUAHOCTU
YKa3aHbl B KOMMNOHEHTe instrument.

MocnepHAA yacTb cOOBLLEHNA NpeacTaBAAeT cCOOOI NOBTOPAIOLMIACA KOMMNOHEHT sub_dom; KOJIMYeCcTBO 3anuncelt KOmno-
HeHTa yKa3aHo B noJsie aggr_count (NnoapobHee 06 obpaboTke NoBTOPAIOLLErOCA KOMMNOHEHTA cM. pasaen 2.5). Komno-
HEHT BK/ItoYaeT B cebs NosiA price (LLEHOBOM ypoBeEHb), type (HanpaBneHWe 3asBOK AaHHOrO LLeHOBOro YpoBHSA), flag
(npusHak pobaBneHUs MAM 06HOBAEHUS 3anNUcK), amount (CYMMApPHbIN BUAMMbIV 06beM 3aABOK Ha AaHHOM LieHOBOM
YPOBHE, YKa3aHHbII B N0Tax) U t ime (Bpemsa nocnenHero U3meHeHus).

3HayeHuMe nonAa flag yKasblBaeT Ha ,CI,O6aBI'IEHVIe HOBOIo LUEeHOBOro ypoBHA NN USMEeHEHUN obbema cywecrsoBaBLlero
LLEHOBOIO YPOBHA, NpU 3TOM YaAa/1eHUe LeHOBOIo YPOBHA 6y,c|,eT npeacrtaBneHo Kak UsSmeHeHue obbema Ha Honb. B noToke
Cpe30B BCe UeHOoBble YPOBHU onpeaeneHbl Kak HOBbIE.

Mpu AeKoANPOBaHUM HEOBXOAMMO UCMONBL30BATb PasMep rpynnbl aggr _entry U3 COOBLLEHMA, @ He U3 CXeMbl BO 13be-
KaHuK npobaem B byaylem npu pacwmpeHun GopmaTos.
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Tabnuua 12. dopmat coobuweHna DomOnline: msgid=1120, pasmep AnHamuyeckui, keys=instrument

Cme- Mone L OnwucaHune
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [header] header 3aro/ioBoK
22 instrument instrument KoMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa
28 aggr_offset int4 CmelueHne nepBoi 3anmcK rpynnbl aggr OTHOCU-
TeNbHO Ha4yana AaHHOro nonA
32 aggr_count int2 Konunuectso 3anucew rpynnbl aggr
34 aggr_entity int2 Pasmep rpynnbl aggr
> aggr sub_dom Cnu1COK LLeHOBbIX YPOBHEM

Tabnuua 13. dopmart coobueHna DomSnapshot: msgid=1121, pa

3mep gMHammyeckui, keys=instrument

Cme- Mone Tun OnucaHue
eHue
[frame] frame CeCCMOHHbI 3aroN10BOK
0 [header] header 3aro/ioBOK
22 instrument instrument KomMnoHeHT naeHtTuomKauum ToproBoro MHCTPYy-
MeHTa
28 aggr_offset int4 CmelleHne nepBoi 3anmcK rpynnbl aggr OTHOCU-
Te/IbHO Ha4yana AaHHOro nonA
32 aggr_count int2 Konnuectso 3anucei rpynnbl aggr
34 aggr_entity int2 Pasmep rpynnbl aggr
> aggr sub_dom Cr1COK LEeHOBbIX YPOBHEM

Tabnnua 14. PopmaT KOMMOHEHTa sub

dom: pasmep 30 6anTos

Cme- MNone Tun OnucaHue
LeHne
0 price dec8 LUeHa
8 yield dec8 JoxonHocTb
16 type int1 HanpaBaeHuMA 3aABOK. 3HayYeHuA:
¢ 1 (BUY_DIR): nokynkKa;
e 2 (SELL_DIR): npoaaa;
e 3 (LAST_DEAL): nocneaHnas caenka
17 flag intl

Mpu3HaK HOBOM 3anucK. 3HayeHuA:

e 0x0 (UPDATE): o6HOBNEHME;
e 0x1 (NEW): nobasneHue
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Cme- Mone Tun OnucaHue
LweHune
18 amount int4 CymMmapHbIit 06bem Ha LLEHOBOM YPOBHe, B 10Tax
22 time time8n Bpema nocnegHero usmeHeHuA LLEHOBOMO YPOBHA

B cnyyae nepesanycka TOpI'OBOVI CNCTEeMbI W03 OTnpasadaeT COO6LLI.€HM€ EmptyBook B MOTOK OrderBook ANA O4YUCTKHU

oyepean 3aABOK.

Tabnuua 15. dopmart coobueHna EmptyBook: msgid=15300, pasmep=16

Cme- Mone Tun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KomnoHeHT naeHTndmnKauum ToproBoro MHCTPY-
MeHTa

3.3. NMNoTtok Trades

Cpes npedcmasnaaem cobol 8cto ucmopuro coobujeHuli ¢ Ha4ana mopaoso2o OHA. O6Hoes1eHUA NOMNOAHAIOM

paHee rnosiy4eHHeole OaHHsble.

Mpu 3aKkN0YEHMM OAHOM caenku popmmpyeTca cooblieHne Trade, BKAOUYalOLLEE B ceba cneayolwme napameTpbl CAENKMN:
TOProBbI UHCTPYMEHT U NYN NIMKBUAHOCTHM, B KOTOPOM Bbla 3aK/1l04YeHa CAe/Ka, B KOMNOHEHTE instrument, YHUKaAb-
HbIl MAEHTUPUKATOP CAENKU trade id, 0O6bem cAeNKM amount, LLEHY CAENKM price, BPeMA 3aK/04eHNA trade time
W Hanpae/ieHue 3a8BKN, MHULMUPOBABLUEN CAENKY, dir.

Tabnnua 16. Popmat coobuweHuns Trade: msgid=19306, pasmep=70, keys=instrument, trade_id

Cme- MNone Tun OnucaHue
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [md_header] md_header 3aro/sioBoK

10 instrument instrument KomMnoHeHT nageHTMdUKaL MM TOProBoro MHCTPY-
MeHTa

16 trade_id int8 NaeHTUdUKaTOp caenKKn, NPUCBOEHHDIN MY 0M
JNIMKBUAHOCTU

24 amount int4 06bem caenku B oTax

28 price dec8 LleHa caenkum

36 trade_time time8n Bpemsa caenku

44 trade_type intl

Tun caenku. 3HaveHme: 1 (REGULAR): obbluHas
caenka
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Cme- Mone Tvn OnucaHue
LeHune

45 dir intl
HanpaBneHue 3afBKM UHMLMATOPA CAENKMW. 3HaYe-

HUA:
¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka

46 pad0 dec8 JononHuTenbHan UeHa
54 flags int8 dnaru cagenok
62 yield dec8 [ oX0oAHOCTb CAeNKn

3.4. NoTtoK CurrentPriceOfMarket

Cpe3 npedcmasnasem coboli 06veduHeHuUe aKmyasabHO20 COCMOAHUSA 8cex OaHHbIX. OBHOBeHUs NOMNOAHAIOM
u/unu 3ameHarOmM paHee nosay4yeHHole OaHHbIe.

TeKyLan ueHa pblHKa PacCcYUTbIBAETCA HEMPEepPbIBHO HAa OCHOBE LieH CAE/OK M TBePAbIX KOTUPOBOK COMIACHO C/IEAYIOLMM
npasuiam:
1. Mpu 3aKNIOYEHMM CAENKM TEKYLLAA LeHa PbIHKa CTAHOBUTCA PaBHOM LieHe CAENKMN.
2. MNpu nosiBNEHMM B oYepeam aHOHUMHOM 3asiBKM B MOKYTKY C LLEHOW, NPEeBbIWaloLLei 3HaYeHNe TEKYLLEN LeHbl PbiH-
Ka, TEeKYLLas LLeHa PblHKa NMPMPaBHMBAETCA K LLEHE 3aABKM B MOKYMKY.
3. MNpu NosBAEHUW B 0YEPEM AHOHMMHOM 3asBKM B NPOAAMKY C LLEeHOM, YCTyNatoLen 3HauYeHMIO TEKYLLEN LUEeHbI PbIHKa,
TEKyLLan LeHa pbiHKa NPUPaBHUBAETCA K LieHE 3aABKM B NPOAANKY.

Mpy U3MeHeHUN TeKyLLen LeHbl pbiHKa dopmupyeTca coobuieHne Indiquote, BKAOYalOLWeEee B ceba HOBOe 3HaYeHue
TEKYLLEN LeHbl PbiHKA price, BPEMA 3aKNIOYEHMA CAENKM UAMN BbICTaBNEHWA 3aABKW, BbI3BaBLUEN U3MEHEHME TeKyLL e
LleHbl PbIHKA, trade time W HanpaB/ieHMWe 3TOM 3asaBKM dir.

Tabnuua 17. dopmat coobuweHna Indiquote: msgid=15411, pasamep=70, keys=source_id, instrument, trade_id

Cme- MNone Tun OnucaHune
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument instrument KomMnoHeHT ngeHTnomKauum ToproBoro MHCTPYy-
MeHTa
16 trade_id int8 Mpw BbicTaBNEeHUM 3aaBKM — O, NPK 3aKA04EHUN

CAENKN — nAeHTUUKATOP CAENKN, MPUCBOEHHDIN
nys0M INKBUOHOCTH

24 amount int4 Mpwn BbicTaBneHUM 3aaBKKU — 0, NpU 3aKAH04EHUN
choenkn — obbem caenku B noTax

28 price dec8 TeKyw,as LeHa pbiHKa

36 trade_time time8n Bpemsa 3akntoueHna caenkm nnum BbiCTaBaeHMA 3a-
ABKM

44 trade_type intl

Tun coenku. 3HayeHme: 1 (REGULAR): obbluHas
coenka
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Cme- Mone Tun OnucaHue
LeHue
45 dir int1 HanpasneHue 3aABKM, USMEHUBLLEN TEKYLLYIO LLeHY
pbIHKA. 3Ha4YeHusA:
¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka
46 pad0 dec8 JononHuTenbHan UeHa
54 flags int8 ®naru caenok. 3HayeHume: 0x1 (HIGH_LIQUIDITY):
NPW3HAK BbICOKOW JIMKBUAHOCTH
62 yield dec8 JoxoaHOCTb caenku

3.5. NoTok BestPrices

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO020 COCMOAHUA 8cex OaHHbIX. OBHOBeHUA NOMNOAHAIOM
u/unu 3ameHsaOM paHee nosay4yeHHbsle OaHHbIe.

B noToke BestPrices cpe3 onucbiBaeT LEHOBOM YPOBEHb C /lydLlel LeHOM B NMOKYMKY, LLeHOBOW YPOBEHb C yyLlel LeHoM
B MPOAAKY M nocnegHio caenky. OaHO coobuieHne OTHOCMTCA K O4HOMY MHCTPYMEHTY: TOPTroBbli MHCTPYMEHT U NyA
JIMKBUOHOCTU YKa3aHbl B KOMMOHEHTE instrument.

O6HOB/IEHNA TPAHCAMPYIOTCA COOBLEHNAMM PricesOnline, Cpe3bl TPAHC/AMPYIOTCA COOBLWEHMAMU PricesSnapshot.

MocneaHAA YacTb cOO6LLEHMA NpeAcTaBaAeT cObol NOBTOPAIOLLMIICA KOMMOHEHT sub_best; KOMYECTBO 3anuncen yKasa-
HO B nNone sub_prices count (nogpobHee 06 06paboTke NoBTOpPAIOLLLErOCA KOMMOHEHTa CM. pasgen 2.5). KomnoHeHT
BK/tOYaeT B cebs nons price (ueHa), type (HanpaBaeHUe 3aABOK AAHHOMO LEHOBOTO YPOBHA UK NOCNEAHAA CAEKA),
amount (CYMMapHbIi BUAUMbIA 06bEM 3a5BOK HA AAaHHOM LLEHOBOM YPOBHE UAN 06bem NocneHen CAeNKM, YKasaHHble
B 10Tax) M time (Bpems NocneaHero USMeHeHUA UAKN 3aK0UYEHNA CAENKN).

Tabnnua 18. dopmat coobuweHns PricesOnline: msgid=7651, pasamep gMHammyeckni, keys=instrument

Cme- Mone Twun OnucaHue
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3arosioBoK
10 instrument instrument KoMMNOHEHT naeHTudMKauum ToproBoro MHCTpy-
MeHTa
16 sub_prices_offset int2 CmellleHWe NepBOK 3aNncKy rpynnbl sub_prices OT-
HOCUTENbHO Ha4yana AaHHOro Nons
18 sub_prices_count int2 Konunuectso 3anucei rpynnbl sub_prices
> sub_prices sub_best Cn1COK NyYLInX LLeHOBbIX YPOBHEN

Tabnnua 19. dopmat coobueHna PricesSnapshot: msgid=7653, pasmep anHamuueckui, keys=instrument

Cme- Mone Tvn OnucaHue
weHue
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [md_header] md_header 3aro/ioBOK
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Cme- Mone Tun OnucaHue
weHue
10 instrument instrument KomnoHeHT naeHTndmKauum ToproBoro MHCTPY-
MeHTa
16 sub_prices_offset int2 CmellleHWe NepBOK 3anncuy rpynnbl sub_prices OT-

HOCUTE/IbHO Ha4das1la aHHOIOo NoaA

18 sub_prices_count int2 Konunyectso 3anucew rpynnbl sub_prices
> sub_prices sub_best CnUCOK NyYLLIMX LLeHOBbIX YPOBHEM

Tabnuua 20. PopmaTt KOMNoHeHTa sub_best: pasmep 22 6aiiTa

Cme- Mone Tun OnucaHue
LeHne

0 price dec8 LeHa

8 type intl Tun 3anucn. 3HavyeHunA:

e 1 (BEST_BUY): nyywasn LeHa B NOKYNKy;
e 2 (BEST_SELL): nyywasn ueHa B Npoaaxy;
e 3 (LAST_DEAL)

9 flag intl o .
Mpu3HaK HoBOM 3aNuUCK. 3HaYeHUA:
e 0x0 (UPDATE): o6HOBNEHME;
e 0x1 (NEW): pobasneHue
10 amount int4 CymmapHbIit 06beM 3asiBOK Ha YPOBHE UM 06beM
CAeNiku, B 10oTax
14 time time8n Bpema nocneaHero usmeHeHmA LLEHOBOMO YPOBHA

UNn BpeMA 3aKN04YeHNA COEeNKN

B cnyyae nepesanycka TOProBow cMCTeMbI LWAO3 OTNpaBaseT coobuieHne EmptyBook B NOTOK BestPrices ana yaaneHus
[OaHHbIX O LleHax B NOTOKe C Haya/a TOProBoro gHa.

Tabnnua 21. Popmat coobuweHuns Empt yBook: msgid=15300, size=16

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aronoBoK
10 instrument instrument KOMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa

3.6. lNMotok Commons

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO20 COCMOAHUSA 8cex OaHHbIX. OBHOBeHUS NOMNoAHAIOM
u/unu 3ameHsaOM paHee rnosy4yeHHsle OaHHbIe.

B notoke Commons TPaHCAMPYHOTCA CTaTUCTUYECKME PbIHOYHbIE NapameTpbl (nepedeHsb cm. B Tabauue 22). OaHo coob-

LLLEeHMEe OTHOCUTCA K oYepeam 3asABOK TO/IbKO OA4HOT0 MHCTPYMEHTA. TOProBbl MHCTPYMEHT U My ANKBUAHOCTM YKasaHbl
B KOMMNOHEHTe instrument.
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O6HOBNEHUS  TpPAHCAMPYOTCA TPAHCAMPYIOTCA  COOBLWEHUAMM

CommonsUpdateSnapshot.

coobueHmamn CommonsUpdateOnline, cpesbl

B coobLeHnn napameTpbl NPeAcTaBaeHbl Kak 3anuMcu NOBTOPAIOLWErocs KOMMNOHeHTa CommonsUpdateEntry: B none
type yKa3aHO Ha3BaHWe NapameTpa, a B NnoJsie value — ero 3HayeHue. Mpun 3TOM TN AaHHbIX B Nofe value 3aBUCUT OT
3HayeHus nons type (NnoapobHee 06 06paboTKe NOBTOPAIOLLErOCA KOMMOHEHTA CM. pasaen 2.5).

[na noToka o6HoBAEHUA cooblueHne GopmMUpyeTCA NPU N3MEHEHUMN OLHOTO MAN HECKOJIbKMX CTaTUCTUYECKMX NapameT-

poB. Cpes TpaHCANPYETCA HENPEPbLIBHO B TEYEHNE AHA.

Tabnuua 22. CTaTUCTUUECKME PbIHOYHbIE NapaMeTpbl B cpese U 06HOBNEHMM

TWN PbIHOYHBIX AAHHbIX HasBaHue napametpa 3HauyeHue Tun AaHHbIX
nonAa value B noJje value

LleHa nocneaHen caenkum price_last 3 dec8
LleHa nepBoW caenKku 3a ceccuto price_open 4 dec8
OduumanbHan LeHa 3aKkpbiTUa (nocneaHssa Te- |price_close 5 dec8
KyLLas LLeHa 3a OCHOBHYIO ceccuio)**
Caenka ¢ MakCMManbHOM LieHoM price_high 7 dec8
CaenKka ¢ MMHUMAasIbHOM LeHom price_low 8 dec8
[loxo4HOCTb 3aKpbITMA NpeablayLwero gHa yield_close 71 dec8
[ oxoaHOCTb NocneaHen caenkm yield_last 72 dec8
LleHa ayKUMOHA 3aKpbITUA NpeablayLero aHA price_auction_close_prev 73 dec8
LleHa ans onpegeneHna npuocTaHoBoK** price_halt 74 dec8
Bpems nocneaHero nsmeHeHus MMHUManbHol | price_official_min_time 75 time8n
TEKYLLEN LeHbI
TeKyLlan LeHa pblHKa price_indicative 76 dec8
O6bEM caeNoK No ueHe KpanHero guckpetHoro |vol_auction_last_extra 79 int8
ayKUMOHa
O60poT Npu pacyeTe pbIHOYHOM LeHbI 3 3a price3_turnover_prev 80 dec2
npeablaywmi geHb™*
O60poT Npu pacyeTe pbIHOYHOM UeHbl 3 3a ce- | price3_turnover 81 dec2
rogHa*
O60poT Npu pacyeTe pbIHOYHOM LEeHbI 2 3a price2_turnover_prev 82 dec2
npeaplaywmin aeHb*
O60poT Npu pacyeTe pbIHOYHOM LEeHbI 2 3a ce- | price2_turnover 83 dec2
rogHa*
Bpems pacyeTa nocnegHero 3HaueHus Tekyuwen |price_official_time 84 time8n
LeHbI
MpoueHTHOE M3MEHEHME TeKylLLLel LeHbl K opu- | price_official_delta 85 dec8
LMaNbHOM LLeHe 3aKpbITUA NpeablayLLero aHn
MuWHMManbHan TeKyLas LeHa price_official_min 86 dec8
LleHa nocnegHei caenku, yuTeHHon B Tekyulei |last_trade_official 87 dec8
LeHe
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TN PbIHOYHbIX AAHHbIX HassaHue napametpa 3HavyeHune Tun faHHbIX
nonAa value B noJjie value

OucbanaHc 06bemoB B TeKyliem/KpaliHem auc- |auction_imbalance 88 int8
KPETHOM ayKLMOHe
PblHOYHas UeHa 3 3a Npeablaywmi geHb* price3_prev 89 dec8
PbiHO4YHas ueHa 3 3a cerogHa™* price3 90 dec8
PblHOYHas UeHa 2 3a npeablaywmi geHb™* price2_prev 91 dec8
PbiHOYHas LeHa 2 3a ceroaHa™ price2 92 dec8
LleHa nocneaHen caenkmM OCHOBHOM ceccum price_last_day_prev 93 dec8
npeaplayLwero AHs
LleHa nocnegHen caenkm ocCHOBHOWM ceccum ce- | price_last_day 94 dec8
rogHs
O60poT nocnegHen cAeNKK B BaskoTe LEHbI turnover_last 95 dec2
CLEeNKn
OduumanbHan LLeHa 3aKkpbITUA npeablaywero | price_close_prev 96 dec8
OHA
OduumanbHan LeHa OHNaMH (Tekylwas ueHa)** | price_official 97 dec8
CpeaHeB3BelLLeHHas LLeHa OCHOBHOM ceccum price_vwap_day_prev 98 dec8
npeaplayLuero AHs
CpenHeB3BeLIeHHas LeHa OCHOBHOM ceccum Te- | price_vwap_day 99 dec8
KyLlero aHaA
TeKyw,asa KOTUPOBKa price_current 100 dec8
PacuyeTHas LeHa nocnegHero OCHOBHOIMO K/u- price_clearing 101 dec8
puHra
PacuyeTHas LeHa nocnegHero KAMpUHra price_inter_clearing 102 dec8
KosimyecTBo 3asABOK B MOKYMKY (415 AUCKpeT- orders_buy 103 int8
HbIX ayKLMOHOB BK/IKOYAET PbIHOYHbIE)
Konnuectso 3aABOK B Npogay (ana auckpet- |orders_sell 104 int8
HbIX ayKLMOHOB BK/HOYAET PbIHOYHbIE)
Konnuectso N10TOB B NOKYMKY (458 AMCKpeTHbIX |buy vol 105 int8
AYKLMOHOB BK/IHOYAET PbIHOYHbIE)
KosmyecTso N10TOB B Npoaaxy (ana AMckpeT- sell_vol 106 int8
HbIX aYKLMOHOB BK/IIOYAET PbIHOYHbIE)
Konnyectso aHOHUMHbIX CAEN0K trades_count 107 int8
O60poT B I0Tax (MO aHOHUMHbIM CAeNKaM) turnover 108 int8
060poT B eANHULAX aKTMBA (MO aHOHMMHbIM turnover_asset 109 int8
cAenKkam)
O60poT B BantoTe (N0 aHOHUMHbIM CAENKaM) turnover_currency 110 dec2
Konnuectso caenok (Bcex) total_trades_count 111 int8
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Ha4vana OXXungaHuAa nepexoga B OCHOBHYHO TOP-
roByto ceccuto

TN PbIHOYHbIX AAHHbIX HassaHue napametpa 3HavyeHune Tun faHHbIX
nonAa value B noJjie value

O6opoT B noTax (Bechb) total_turnover 112 int8
O60poT B eAnHMLLAX aKTUBA (BeCb) total_turnover_asset 113 int8
O6opoT B BantoTe (Becb) total_turnover_currency 114 dec2
LleHa ayKUMOHA 3aKpbITUA TEKYLLETo AHA price_auction_close 115 dec8
O6bEM KpaHero AMCKPeTHOro aykumoHa (no  |vol_auction_last 116 int8
3anBKam)
CpenHeB3BelWeHHadA LeHa price_average 117 dec8
MakcumanbHas LeHa cnpoca 3a TeKyLWwui buy_extreme 118 dec8
neHb*
MuHMManbHan LueHa NpeanoXeHuns 3a Tekylwmi |sell_extreme 119 dec8
neHb*
06bem nocnegHeln caenku B 1otTax amount_last 120 int8
Bpems nocneaHemn caenku time_last 121 time8n
LleHa nocneaHen caenku npeablayuiero aHs price_prev_period_close 122 dec8
LleHa ayKUMOHa OTKPbITUA TEeKyLLero aHA price_auction_open 60 dec8
LleHa KpalHero AMCKPEeTHOro ayKLUMoHa price_auction_last 61 dec8
Tun Tekywero/KpanHero aykumMoHa: type_auction_last 62 int1
0 - HET
1 - RO
2 - IA
3 - A3
Bpems Havana KpaliHero AMCKPETHOro ayKumo- |start_auction_last 63 time8n
Ha - Hayana cbopa 3aaBoOK
Bpems 3aBeplieHna NpMéma 3aaBOK KpaliHero |gathering_finish_auction_last |64 time8n
AMCKPETHOTO ayKUMOHa - KoHel, cbopa 3aABOK
Bpems 3aBeplieHna AUCKpeTHoro aykumoHa - | finish_auction_last 65 time8n

*B TEKYLLI,elji BEepPCUUN CUCTEMDI AaHHbIE NAapamMeTPbl HE PAaCCYNUTbIBAKOTCA N HE TPAHCTUPYHOTCA

** MeToaMKa pacyeTa TEKYLLMX LLEH U LEH 3aKpbITUA LEHHbIX Bymar onybivMkoBaHa Ha caite CMB bupxun

Tabnuua 23. CTaTUCTUYECKME PbIHOYHbIE MAPaMeTpPbl, HeAOCTYNHbIE A8 MHCTPYMEHTOB B PeXnme BHEOUPIKEBbLIX CAE/OK

TWN PbIHOYHBIX AAHHbIX HasBaHue napametpa 3HauyeHue Tvn AaHHbIX
nona value B none value
OdurumanbHas LeHa 3akpbliTua (nocneaHsas Te- | price_close 5 dec8
KyLLLIaA LLeHa 32 OCHOBHYIO ceccuto)**
LeHa gns onpeaeneHus npuocTaHoBoK** price_halt 74 dec8
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KyLLero aHs

TN PbIHOYHbIX AAHHbIX HassaHue napametpa 3HavyeHune Tun faHHbIX
nonAa value B noJjie value

Bpems nocneaHero usmeHeHuss MMHMManbHol | price_official_min_time 75 time8n
TeKyLen ueHbl
O60opoT Npu pacyeTe pbIHOYHOM LeHbI 3 3a price3_turnover_prev 80 dec2
npeablaylwmin geHb*
O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 3a ce- | price3_turnover 81 dec2
rogHsa*
O6opoT Npu pacyeTe pbIHOYHOM LEeHbI 2 3a price2_turnover_prev 82 dec2
npeablaywmi geHb™
O60poT Npu pacyeTe pbIHOYHOM LeHbl 2 3a ce- | price2_turnover 83 dec2
roaHsa*
Bpems pacyeTa nocneaHero 3HadeHus Tekyuwen |price_official_time 84 time8n
LeHbl
MpoueHTHOE M3MEHEHME TeKyLLel LeHbl K opu- | price_official_delta 85 dec8
LMaNbHOM LeHe 3aKpbITUA NpeablayLLero AHA
MuHMManbHana Tekyllas LeHa price_official_min 86 dec8
LleHa nocnegHei caenku, yuteHHon B Tekywein |last_trade_official 87 dec8
LeHe
PblHOYHas UeHa 3 3a npeablaywmii geHb™* price3_prev 89 dec8
PblHOYHas LeHa 3 3a ceroaHa* price3 90 dec8
PblHOYHas UeHa 2 3a npeaplaywmii geHb™* price2_prev 91 dec8
PblHOYHas LeHa 2 3a ceroaHa™* price2 92 dec8
LleHa nocnegHen caenkm oCHOBHOWM ceccum ce- | price_last_day 94 dec8
rogHs
OdurumnanbHas LeHa 3aKpbITUA NpeablayLiero price_close_prev 96 dec8
OHA
OduumanbHas LeHa oHNalH (Tekywasn ueHa)** | price_official 97 dec8
CpeaHeB3BelWleHHas LEeHa OCHOBHOM ceccum price_vwap_day_prev 98 dec8
npeaplaywero AHA
CpeaHeB3BelleHHas LLeHa OCHOBHOM ceccumn Te- | price_vwap_day 99 dec8

*B TEKYLLI,elji BEepPCUN CUCTEMDI AaHHbIE NAapamMeTPbl HE PAaCCYNUTbIBAKOTCA N HE TPAHCTUPYHOTCA

** MeToaMKa pacyeTa TEKYLLMX LLEH U LEH 3aKpbITUA LEHHbIX Bymar onybivMkoBaHa Ha caite CMB bupxu

Tabnnua 24. dopmat coobuweHna CommonsUpdateOnline: msgid=1113, pasmep AnHamuueckui, keys=instrument

Cme- Mone Tun OnucaHue
LweHue
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 [md_header] md_header 3aro/ioBOK
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Cme- Mone Tun OnucaHue
weHue
10 instrument instrument KomnoHeHT naeHTndmKauum ToproBoro MHCTPY-
MeHTa
16 entry_offset int2 CmelleHne nepBoi 3anmcK rpynnbl entry OTHOCK-

T€/IbHO Ha4azla 4aHHOTO NoaA

18 entry_count int2 KonnuecTtso 3anucen rpynnbl entry

> entry [CommonsUpdateEntry] |CnnCcOK TOProBbIX CTAaTUYECKMUX NapamMeTpoB

Tabnuua 25. dopmat coobuweHma CommonsUpdateSnapshot: msgid=1115, pasmep guHamuuyeckni, keys=instrument

Cme- Mone Twun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3aron0BoK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KomnoHeHT naeHtTndmnKauum ToproBoro MHCTPY-
MeHTa
16 entry_offset int2 CmeLlleHne nepsBoi 3anmcK rpynnbl entry OTHOCK-

T€/IbHO Ha4azla AaHHOTOo NoaA

18 entry_count int2 KonunyecTBo 3anucein rpynnbl entry

> entry [CommonsUpdateEntry] |CnncOK TOProBbIX CTAaTUYECKMUX NapaMeTpPOB

Tabnuua 26. dopmat KomnoHeHTa CommonsUpdateEntry: pasamep=10 6aurT, keys=type

Mone Tun OnucaHue

type intl HasBaHue napametpa

flags intl o .
MpU3HaK AelCcTBUA 3HAYEHNUA. 3HaYEHUA:

e 0x0 (NORMAL): pelicTeyer;
e 0x1 (DELETE): yaaneHo

value int8 3HavyeHue napameTpa (gencteutensHo npw flags=0)

3.7. Notok TheorPrices

Bbida4a yeH ornyuoHO8 8bIM0AHAEMCA HUBbIMU CPE3AMU. B 00HOM HUBOM cpe3e 8bI0aromcs 8ce UHCMpPyMeHMbl,
10 Komopeim ornpedeneHa ueHa. B Karoom #usom cpese Kanobil UHCMpPymeHm 8b100€MCcA Mos1bKO 00UH pas.

B notoke TheorPrices TpaHcaupyeTca MHOOPMaUMA O TEOPETMYECKMX LeHax OnuuoHoB  (coobuieHue
TheoreticalPrices), KOTOPblE PACCUMTLIBAIOTCA HA OCHOBAaHWUM TEKYLLEN LIeHbl M NPeaBapUTENbHO PAcCUMTaHHbIX KO-
3¢ PnumMeHTOB. BoccTaHOBNEHME NOTEPAHHBIX COOBLLEHMI Yepes L3 BOCCTaHOBNEHMSA HEA0CTYMHO.

Tabnnua 27. Popmat coobuweHns TheoreticalPrices: msgid=1155, pasmep gMHAMUYECKNIA

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK
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Cme- Mone Tun OnucaHue
LweHune
0 [md_header] md_header 3aro/ioBoOK
10 instrument instrument KoMMNOHEeHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
16 price_offset int2 CmelleHWe nepBoi 3aNucK rpynnbl price OTHOCK-

T€/IbHO Ha4azla A4aHHOTo NonA

18 price_count int2 Konunuectso 3anucew rpynnbl price
> price price] LeHbl

3.8. MoTtokK OptionsCoeffs

Bbida4a yeH ornyuoHO8 8bIM0AHAEMCA HUBbLIMU CPE3AMU. B 00HOM 3 UBOM cpe3e 8bI0aromcs 8ce UHCMPYMeHMbl,
10 KOMOPbIM onpedeneHa YeHd. B Karoom musom cpese Kauobili UHCMpPymMmeHm 8b100EMmCcsa MosbKo 00UH pas.

B notoke OptionsCoeffs TpaHcAMpyeTca MHPOPMaLMA O LieHax ONuUMOHOB (cooblueHne MarketData), KOTOpble paccyu-
TbIBAOTCA HAa OCHOBAHMM TEKYLLEN LIeHbl U NPeaBapUTe/IbHO PACCYUTaHHbIX KO3bOULMEHTOB. BoccTaHOBEHWE NOTEPSH-
HbIX COOBLLEHMI Yepes LL/I03 BOCCTAaHOB/IEHUSA HEAOCTYMHO.

Bce napameTpbl 04HOMN ONLMOHHOW CEPUN TPAHCANPYIOTCA B O4HOM COObLLLEHMM, BKAOYaA LieHy 6a30B0Oro akTmea. B cay-
Yae JOCTUKEHUA NpeaenbHOro pasmepa coobuieHma, coobuieHne MoxKeT HbiTb GparMmeHTUPOBaHO Ha HECKOJIbKO CO06-
weHuin. Undopmauma o dparmeHTaLMmM TPAHCANPYETCA B Nosle B message flags.

Tabnuua 28. dopmat coobuieHna MarketData: msgid=1157, pasmep AMHAMUYECKMIA

Cme- Mone Tvun OnucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3arono0BoOK
0 [md_header] md_header 3aro/ioBoK
10 market_id int2 PbIHOK onunoHoB
12 message_flags intl

Mpu3Hakm coobueHmnA. 3HaueHus:
* 0x0 (NONE);
e 0x1 (FIRST_FRAGMENT): Ha4ano dparmeHTa;
® 0x2 (LAST_FRAGMENT): KoHeL, ¢parmeHTa

13 reserved ascii5 3ape3epBnpoBaHO

18 group_offset int4 CmelleHne nepBoi 3aNncK rpynnbl group OTHOCK-
Te/IbHO Hayasia AaHHOro NnonA

22 group_count int2 Koanuectso 3anucei rpynnbl group
24 group_entity int2 Pa3mep rpynnbl group
> group rou lpynna 3anucen
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Tabnnua 29. PopmaTt KOMMNOHEHTa group: pasmep 24 6aiTa

Cme- Mone L OnwucaHune
weHue
0 group_type int2 Buabl rpynn. 3HaYeHus:
e 0 (BALANCE_INSTRUMENT): 6anaHcoBbIl UH-
CTPYMEHT;
* 1 (SPOT): 6a30Bbli1 aKTUB;
e 2 (OPTIONS_GROUP_CALL): onunoHHasn cepus
CALL;
e 3 (OPTIONS_GROUP_PUT): onuMoHHas cepus
PUT;
® 4 (STRIKE): onuuo;
e 5 (OPTIONS_GROUP_PUT_CALL): onumnoHHas
cepuna PUT+CALL
2 group_id int4 Yucnosow naeHTMdUKaTop
6 parent_id int4 NaeHTuduKaTop pogutens
10 reserved ascii6 3ape3sepBnpoBaHO
16 entry_offset int4 CmelueHue nepBoi 3annCcK rpynnbl entry OTHOCK-
TeNbHO Ha4yana AaHHOro nona
20 entry_count int2 Konnuectso 3anucei rpynnbl entry
22 entry_entity int2 Pasmep rpynnbl entry
> entry entry CnNncoK pa3sHOObpPasHbIX 3HAYEHNU
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Cme-
LeHune

Mone

Tun

OnucaHue

0

type

int2

Kntoy 3anucun. 3HayeHua:

e 123 (BASE_PRICE): ueHa 6a30B0ro aktmBa;

¢ 124 (PRICE): TeopeTnyecKan LieHa OnLMOoHa;

¢ 125 (VOLAT): BonatunbHocTb no basky LWonsy;

® 126 (BSR): npougHTHan cTaBKa;

e 127 (BSER): cTaBKa AOXOAHOCTU aKLUIA;

e 128 (CENTRAL_STRIKE): TeKywan ueHa 6a3oBo-
ro aKTMBa;

¢ 256 (MODEL_FORMULA): TMn dopmynbl;

¢ 257 (MODEL_R): KoadpduumeHT popmynbl Bbi-
yncneHmA TeopeTUYECKUX LieH No meToanke™;

e 258 (MODEL_ALPHA): KoadpduumeHT dpopmybi
BbIUMC/IEHUA TEOPETUYECKMX LIeH NO MeToan-
Ke*;

e 259 (MODEL_BETA): KoadpduumeHT bopmybl
BbIUMC/IEHNA TEOPETUUYECKMX LIeH N0 MeToAN-
Ke*;

¢ 260 (MODEL_COEFO0): kKoadduumeHT dopmynbl
BbIYMCNIEHNA TEOPETUYECKMX LLEH MO METOAM-
Ke*;

* 261 (MODEL_COEF1): KoadpduumeHT dpopmybi
BbIYMC/IEHUA TEOPETUYECKMX LIeH N0 MeToan-
Ke*;

® 262 (MODEL_COEF2): KoapduumeHT dopmynbi
BbIUMC/IEHNA TEOPETUUYECKMX LIeH N0 MeToan-
Ke*;

¢ 263 (MODEL_COEF3): kKoadduumeHT dopmynbl
BbIYMCNIEHNA TEOPETUYECKMX LLEH MO METOAM-
Ke*;

* 264 (MODEL_COEF4): KoadpduumeHT dpopmybl
BbIYMC/IEHUA TEOPETUYECKMX LIeH N0 MeToan-
Ke*;

® 265 (MODEL_COEF5): KoapduumeHT dopmynbi
BbIUMC/IEHNA TEOPETUUYECKMX LIeH N0 MeToan-
Ke*;

¢ 266 (MODEL_COEF6): kKoadduuneHT dopmynbl
BbIYMCNIEHNA TEOPETUYECKMX LLEH MO METOAM-
Ke*;

* 267 (MODEL_COEF7): KoadpduumeHT dpopmybi
BbIUMC/IEHUA TEOPETUYECKMX LIeH N0 MeToan-
Ke*;

* 268 (MODEL_COEF8): KoadpduumeHT bopmynbi
BbIUMC/IEHNA TEOPETUUYECKMX LIeH N0 MeToAN-
Ke*;

¢ 269 (MODEL_COEF9): koadduumeHT dopmynbl
BbIYMCIEHNA TEOPETUYECKMX LLEH MO METOAM-
Ke*
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Cme- Mone Tvn OnucaHue
LeHune

2 flags s Mpu3Hakn 06HOBNEHMA. 3HAYEHMA:

¢ 0x0 (UPDATE): o6HOBAEHME;
e 0x1 (NEW): BcTaBKa

3 time time8n Toprosoe Bpems 3anucu
11 prec intl 3HaKoB noc/ie 3anATou.
12 value int8 3Ha4veHue 3anucu.

* meToaMKa pacyéta onybamMKkoBaHa Ha caiite Clb Bupxu

3.9. NMNotok IndexValues

B noTtoke IndexValues TpaHcAUpytOTCA TeKyLLMe 3HaYeHUs MHAEKCOoB (coobuieHne ITndexValue). BocctaHoBNEHME noTe-
PAHHbIX COOBLLEHN Yepes W03 BOCCTAHOBIEHUA HEAOCTYMNHO.

Tabnuua 31. dopmart coobueHna IndexValue: msgid=1158, pasmep AMHAMUYECKUIA

Cme- Mone Twun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [md_header] md_header 3aro/ioBOK
10 code_offset int2 CmelleHune nepsoro 6aliTa OTHOCUTENbHO Havyana
nonA code
12 code_count int2 [OAnHa cTpoKM Nona code
14 time time8n Bpema
22 value decn 3HauyeHMe nHaeKca
> code char HanmeHoBaHMe nHAEKCA

3.10. NoTtoK IndicativeFunding

B notoke IndicativeFunding TpaHcanpytoTca napameTpbl ana pacyéta ¢paHamHra (coobueHne IndicativeFunding).
BoccTaHoB/NEHME NOTEPAHHBIX COOBLL,EHMI Yepes W03 BOCCTAHOBNEHWNA HELOCTYMHO.

Tabnuua 32. dopmat coobuweHna IndicativeFunding: msgid=1159, pasmep=45

Cme- Mone Tun OnucaHune
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [header] header 3aro/ioBoK
10 instrument_id int8 NaeHTUdPUKATOp TOProBOro MHCTPYMEHTA
18 time time8n Bpems pacuyéta mnapameTpoB B HAHOCEKYHAaX
26 spread decn Tekywunit cnpeg, kK 6a3oBoMy aKTUBY
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Cme- Mone Tun OnucaHue
weHue
35 funding_per_contract decn NHAWKaTUBHbIN GaHAMHI BblpaXKeHHbI B BantoTe

TOProBoro MHCTPYMeHTa 3a OAUH KOHTPAKT, UHTEp-
Ba/1 HAYNCNEHUA - CYTKU

44 flags int1 LleHbl. 3HaueHue: 0x1 (FINAL_FUNDING_RATE):

npu3Hak GMHaNbHOro pacyeTa 3a AeHb

3.11. NoTtokK Instruments

Cpes npedcmasnaem coboli o6veduHeHUe akmyasabHO020 COCMOAHUA 8cex 0aHHbIX. O6HO8/AeHUA 3amMmeHAm pa-
Hee nosy4YeHHble OaHHble.

B cpese notoka Instruments TPaHCAMPYIOTCA CNPaBOYHbIE AaHHblE 06 MHCTPYMEHTaX U peXKMMmax TOPros:

e 6anaHcoBbIN MHCTPYMEHT — BantoTa (coobuweHune Currency),

e 6an1aHCOBbI MHCTPYMEHT — BbIMYCK akuuK (cooblueHue Issue),

® 6a/NaHCOBbLIN MHCTPYMEHT — 0653aTe/IbCTBO Ha pbIHKe CnoT (coobluieHune Spot),
® OMnuUUOHHble cepumn (coobuieHne OptionSeries),

e 6anaHCOBbI MHCTPYMEHT — ONUMOH (coobuieHune Option),

* 6aNaHCOBbLIN MHCTPYMEHT — ¢bloyepc (coobuieHune Futures),

e 6anaHCcoOBbIN MHCTPYMEHT — obaurauma (coobuieHune Bond),

® HaKOMJIeHHbIM KyNoHHbIN foxop, (coobuweHme BondAccruedinterest),

® pexmmbl Topros (coobuieHune TradeModes),
* ny/bl IMKBUAHOCTK (coobuieHne Market),
® TOProBbli UHCTPYMEHT (coobueHune Instrument).

Mpu M3MeHeHUU TOProBoro cratyca B 06HOBNEHUMU NOTOKa Instruments npuxoauT coobuweHune TradinglnstrumentStatus,
KoTopoe 06HOBAAET Nose status (TeKyLWMI CTaTyC TOPrOBOro MHCTPYMEHTA), MOYy4EHHOTO B COOBLWEHMM Instrument.
Mpn M3MEHEHUM NMMUTOB ANA LEH 3a8BOK NO TOProBOMY MHCTPYMEHTY B 0BHOB/MEHMM MOTOKa Instruments npuxogut
coobuieHme TradinglnstrumentLimits, KoTopoe obHoBnAeT oA limit up (BepxHee orpaHMuyeHWe oA LLeH 3aABOK) U
limit down (HM)KHee orpaHuyeHune ANA LeH 3aABOK). Mpu U3MEeHeHWM BO3MOMXKHOCTU OTKPbITUA KOPOTKOW MO3ULMK MO
WMHCTPYMEHTY B 06HOBNEHMM NOTOKa Instruments npuxoguT coobluieHne BorrowingStatus.

MoTok Instruments He gOCTYyNeH B WKO3e BOCCTaHOBAEHMA.

Tabnnua 33. Popmat coobuweHuns Currency: msgid=931, paamep=266, keys=balance_id

Cme- Mone Twun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aronoBok
10 balance_id int4 NaeHTndunKaTop 6a1aHCOBOrO MHCTPYMEHTA
14 code char32+1 Kopg BantoTbl
47 desc char64+1 MonHoe HaMMeHOBaHWE BaNtOTbl HA aHI/IMNCKOM
A3blKe
112 desc_ru char128+1 MNonHoe HanmeHoBaHMeE BaNLOTbl HA PYCCKOM A3blKe
241 section char8+1 CeKLmA pblHKa, K KOTOPOW NPUHALNENKNT BAOTA
250 min_volume dec8 MWHMMaNbHO BO3MOMKHbI 06bem aKTUBa
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Cme- Mone Tun OnucaHue
weHue
258 cfi_code char6+1 CFl-koa $MHAHCOBOrO MHCTPYMEHTA
265 is_test intl

MpW3HaK TECTOBOrO MHCTPYMEHTA. 3HaYeHUA:

e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIV

Tabnnua 34. dopmat coobueHus Issue: msgid=932, pasmep=474, keys=balance_id

Cme- Mone Tun OnucaHune

LeHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 balance_id int4 NaeHTndunkaTop 6a1aHCOBOrO MHCTPYMEHTA
14 code char32+1 TUKep MHCTPYMEHTA
47 desc char64+1 MosHOe Ha3BaHMe aKLMW Ha aHTIMMCKOM f3blKe
112 desc_ru char128+1 MonHoe Ha3BaHMe aKLUMKN HA PYCCKOM A3blKe
241 section char8+1 CeKumA pbIHKa, K KOTOPOI MPUHAANENKMUT aKUMA
250 min_volume dec8 MWHMMaNbHbLIN pasmep /0Ta
258 isin char32+1 ISIN BbiNycKa LeHHon bymaru
291 cfi_code char6+1 CFl-kog, $MHAHCOBOrO MHCTPYMEHTA
298 reg_num char32+1 PerncrpauMoHHbIN Homep
331 issuer_name char64+1 HavmeHoBaHWe sMUTEHTa MM YNpaBAAIOLWAA KOM-
naHus (ans naes)

396 issuer_country char8+1 CTpaHa permcrpaunm asmmTeHTa
405 face_value dec8 HomwnHan ueHHoM 6ymaru
413 face_value_currency char8+1 Bantota HomMHana
422 total_amount decn O6bem Bbinycka
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Cme-
LeHune

Mone

Tvn

OnucaHue

431

security_type

intl

Tun ueHHol bymarun. 3HayeHun:
¢ 1 (OrdinaryShare): 06bIKHOBEHHas aKLUMA UK
REIT;
e 2 (PreferredShare): npusunermposaHHasn ak-
una;
¢ 3 (OpenEndedMutualFund): Mali oTKpbITOro
MNda;

¢ 4 (ClosedEndMutualFund): Mait 3aKpbiTOro
MN®a;

e 5 (ETF): ueHHas bymara MHOCTPaHHOIO UHBe-
CTUUMOHHOTO GpOHAa;

¢ 6 (RDR): poccuitckas genosutapHas pacnucka;

¢ 7 (ADR): amepurKaHCcKas Aeno3utapHas pac-
MNCKa;

¢ 38 (GDR): rnobanbHas genosutapHas pacrnucka;

¢ 9 (IntervalMutualFund): nai nHTepBanbHOro
MNda;

¢ 10 (MortgageNote): UNoTeuHbI cepTudUuKaTt
yyactus;

¢ 11 (DigitalCertificate): undpoBoe ceauaerens-
CTBO;

¢ 12 (ClearingCertificateOfParticipation): knu-
PUHIOBbLIN cepTUdUKaAT ydacTua

432

issue_date

time8m

[aTa BbinycKa uav gaTa rocyaapcTeeHHON peru-
cTpauuu

440

quotation_list

char32+1

KoTupoBanbHbIii ciMcok

473

is_test

intl

MpU3HaK TeCTOBOro MHCTPYMEHTA. 3HaYEeHUA:

e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIN

Tabnuua 35. dopmat coobuieHma Spot: msgid=933, pasamep=281, keys=balance_id

Cme- Mone Tun OnucaHune
LeHne
[frame] frame CeCCMOHHbI 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 balance_id int4 NaeHTUdunKaTop 6aNaHCOBOro MHCTPYMEHTA
14 code char32+1 Kopg cnoTt-o6a3aTenbCcTBa
47 desc char64+1 MonHoe HaumeHoBaHWe 06A3aTeNbCTBA HA aHTNIA-
CKOM fi3blKe
112 desc_ru char128+1 MNonHoe HaMmeHoBaHMe 06A3aTe/IbCTBA Ha PycC-

CKOM A3blKe
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Cme- Mone Tun OnucaHue

weHue

241 section char8+1 CeKuuA pblHKa, K KOTOPOWN OTHOCUTCA 06s3aTe Nb-
CTBO

250 lot int8 Pasmep noTa B eguHULax 6a3oBoro akTuea (6anaH-
COBOFO MHCTPYMEHTA C UAEHTUPUKATOPOM, YKa3aH-
HbIM B MO/ underlying id)

258 date_exec time8m [ata ucnonHeHua obasaTenbcTBa

266 shift int2 CmellleHMe AaTbl UCMONHEHMSA OT TEKyLWeln 4aThl (B
paboumnx aHAX)

268 underlying_id int4 NaeHTndunkatop 6a3oBoro akTnea

272 accrued_interest dec8 HakonneHHbI KYNOHHbIN A0X04 Ha AeHb NOCTABKM

280 is_test intl

Mp13HaK TeCTOBOrO MHCTPYMEHTA. 3HaYeHUA:

e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIN

Tabnnua 36. Popmat coobuweHns OptionSeries: msgid=980, pa

3mep=289, keys=series_id

Cme- Mone Tun OnucaHue
LweHue
[frame] frame CeCCMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBOK
10 series_id int4 NpeHTndukaTop cepun
14 code char32+1 Kop obsasaTenbcTsa
47 desc char64+1 NMonHoe HaMMeHoBaHME CEPUM HA AHTIUIACKOM
A3blKe
112 desc_ru char128+1 lNonHoe HanmeHoBaHMe Cepumn Ha PYCCKOM A3blKe
241 section char8+1 CeKumA pbiHKa, K KOTOPOWM OTHOCUTCS OMUMOH
250 lot dec8 Pasmep noTa B eanHMLLax 6230BOro akTMBa C UAEH-
TVI(I)VIKaTOpOM, YKa3aHHbIM B NOJ1€ underlying id
258 date_exec time8m [ata ncnonHeHuna obasaTenbcTBa
266 date_expire time8m [aTa ncreyenus
274 underlying_id int4 NpeHTudunkaTop 6asoBoro aktnea
278 exec_type intl T .
WN UCMOHEHUA ONUMOHA. 3HaYeHuA:
¢ 0 (ThroughSpot): NMocTaBoYHbIi;
® 1 (CashSettlement): PacueTHbIl
279 exec_style intl

3HayeHuA:

* 1 (American);
e 2 (European)
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Cme- Mone Tun OnucaHue
LeHue
280 series_type int1 MepnognYHOCTb ONLUMOHA. 3HAYEHUSA:
e 1 (Daily);
e 2 (Weekly);
¢ 3 (Monthly);
¢ 4 (Quarterly);
e 5 (Perpetual)
281 strike_step dec8 Lar cTpalika

Tabnnua 37. Popmat coobueHns Option: msgid=981, pasamep=264, keys=balance_id

Cme- Mone L OnwucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 balance_id int4 NaeHTndurkatop 6a1aHCOBOrO MHCTPYMEHTA
14 series_id int4 NaeHTnduKaTop cepun
18 code char32+1 Kopa obAsaTenncrsa
51 desc char64+1 MonHoe HaMmeHoBaHWe 06A3aTeNbCTBA HAa aHTNIA-
CKOM fi3blKe
116 desc_ru char128+1 MonHoe HanmeHoBaHUe 06A3aTeNbCTBA Ha pyC-
CKOM fi3blKe
245 section char8+1 CeKuma pbIHKa, K KOTOPOI OTHOCMTCA ONLUMOH
254 strike dec2 LieHa cTpalika
262 option_type int1 Tun onuMoHa. 3HaueHusn:
e 1 (Call);
e 2 (Put)
263 is_test intl

MpU3HaK TeCTOBOro MHCTPYMEHTA. 3HaYeHUA:

¢ 0 (REAL): PeanbHbiif;
e 1 (TEST): TecToBbIN

Tabnnua 38. Popmat coobuweHns Futures: msgid=934, pasamep=288, keys=balance_id

Cme- Mone Tun OnucaHune
LweHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/sioBoK
10 balance_id int4 NaeHTdunKaTop 6aN1aHCOBOro MHCTPYMEHTA
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Cme- Mone Tun OnucaHue
weHue
14 code char32+1 Kopa 06A3aTenbCTBa Ha CPOYHOM PbIHKE
47 desc char64+1 MonHoe HaMmeHoBaHWe 06A3aTeNbCTBA Ha aHTNIA-
CKOM fA3blKe
112 desc_ru char128+1 MonHoe HaumeHoBaHWe 06A3aTeNbCTBA Ha pyC-
CKOM A3blKe
241 section char8+1 CeKLmA pblHKa, K KOTOPOW OTHOCUTCS dbtodepc
250 lot decn Pasmep noTa B eanHMLax 6a30BOro akTMBa C UAEH-
TUPMKATOPOM, YKa3aHHbIM B None underlying id)
259 date_exec time8m [aTta ncnonHenua s popmate YYYY-MM-DD
267 date_expire time8m [Jata akcnupaunn B popmate YYYY-MM-DD
275 underlying_id int4 NaeHTnduKaTop 6a3oBoro akTnea
279 exec_type intl Tun ¢bloyepca. 3HayeHus:
e 0 (FuturesThroughSpot): noctaBo4HbIi;
e 1 (FuturesCashSettlement): pacueTHbIit
280 is_test intl .
Mpu3HaK TeCTOBOro MHCTPYMEHTA. 3HavyeHuA:
e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIN
281 cfi_code char6+1 CFl-kog, $MHAHCOBOrO MHCTPYMEHTA

Tabnnua 39. Popmat coobuweHns Bond: msgid=935, pasmep anHamuueckuii, keys=balance_id

Cme- Mone L OnwucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [md_header] md_header 3aro/ioBoK

10 balance_id int4 NaeHTndukaTop 6a1aHCOBOrO MHCTPYMEHTA

14 code char32+1 Kopa 06A3aTenbCTBa Ha CPOYHOM PbIHKE

47 desc char64+1 MonHoe HaMmeHoBaHWEe 06A3aTeNbCTBA HA aHINIA-
CKOM fi3blKe

112 desc_ru char128+1 MonHoe HanmeHoBaHWe 06A3aTeNIbCTBa Ha pyc-
CKOM fi3blKe

241 section char8+1 CeKuuA pblHKa, K KOTOPOW OTHOCUTCA 0bauraumn

250 min_volume dec8 MWHWUMaNbHbIN pasmep /o0Ta

258 isin char32+1 ISIN BbINycKa ueHHon bymaru

291 cfi_code char6+1 CFl-koa, MHAHCOBOrO MHCTPYMEHTA

298 date_maturity time8m [aTa noraweHua
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Cme- Mone Tun OnucaHue
LeHue
306 coupon_payment_offset int2 CmelleHWe NnepBoi 3anuncK rpynnol
coupon_payment OTHOCUTE/IbHO Ha4a/sla AaHHOro
nonsa
308 coupon_payment_count int2 Konnuectso 3anucew rpynnbl coupon_payment
310 reg_num char32+1 PervcrpaumoHHbIi Homep BbiMycKa obanrayui
343 issuer_name char64+1 HavmeHoBaHWe sMUTEHTa MK yNpaBAAoLWAA KOM-
naHus (ans naes)
408 issuer_country char8+1 CTpaHa permcrpaunm smmTeHTa
417 face_value dec8 HomuHan ueHHoi bymaru
425 face_value_currency char8+1 Bantota HomMHana
434 issue_amount decn O6bem Bbinycka
443 security_type int1 Tun LueHHoM bymaru. 3HayeHus:
¢ 1 (GovernmentBond): rocyaapcTeeHHas 06u-
raums;
¢ 2 (MunicipalBond): obaurauus myHuumnanb-
Horo obpasoBaHus;
¢ 3 (CentralBankBond): o6aurauma LleHTpanbHo-
ro 6aHka;
® 4 (CorporateBond): KopnopatusHas obaura-
una;
¢ 5 (FinanciallnstitutionBond): o6auraumsa ¢u-
HAHCOBOW OpraHM3aLuu;
¢ 6 (ExchangeTradedBond): 6upxeBas obaura-
umA
444 issue_date time8m [ara BbinyckKa
452 quotation_list char32+1 KoTupoBanbHbI CINCOK
485 is_test intl

MpU3HaK TECTOBOrO0 MHCTPYMEHTA. 3HAYEeHMUA:

e 0 (REAL): PeanbHbliit;
e 1 (TEST): TecToBbI

> coupon_payment

[coupon_payment]

PacnucaHme KynoHHbIX BbiNAAT

Tabnnua 40. Popmat coobuweHns BondAccruedInterest: msgid=937, pasmep guHamumyeckni, keys=balance_id

Cme- Mone Tun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [header] header 3arosioBoK
22 balance_id int4 NaeHTndunkaTop 6anaHCOBOro MHCTpymeHTa (06/1m-

raumm)
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Cme- Mone Tun OnucaHue
LweHune
26 accrued_interest_offset int2 CmelleHWe NnepBoi 3anuncK rpynnol
accrued interest OTHOCUTE/IbHO HaYa/sla AaHHOIo
nons
28 accrued_interest_count int2 Konnuyectso 3anucew rpynnbl accrued_interest

> accrued_interest

[coupon_payment]

PacnucaHme KynoHHbIX BbINAAT

CrucoK pexumos mopaos Moxem bbimb USMEHEH, T03MOMY He PeKOMeHOYyemcs UCroA6308aMb Napamempsi
KOHKPEMHbIX PEXCUMO8 MOopP208, MPAHCAUpyemble 8 cO0bweHuAax TradeModes, 0418 HaACMpoUKu mopaosoli cu-
cmemel.

Tabnnua 41. dopmat coobuweHns TradeModes: msgid=942, pasamep=210, keys=trade_mode_id

Cme- Mone Tvun OnucaHue
LweHue
[frame] frame CeCccMOHHbIM 3arono0BoK
0 [md_header] md_header 3aro/ioBoK
10 trade_mode_id int2 NaeHTudUKaTop pexmma Topros
12 name char64+1 HavmeHoBaHWe perkrma TOProB Ha aHI/IMMCKOM
A3blKe
77 name_ru char128+1 HanmeHoBaHME pexmma TOPros Ha PyCCKOM A3blKe
206 is_address int1 MpW3HaK aapecHO’ TOProBAn B pEXXUME TOPTroB.
3HayeHus:
* 0 (No): besagpecHas;
¢ 1 (Yes): agpecHas
207 is_multileg intl .
Toprosns cBA3Kamu. 3HaveHuA:
¢ 0 (NO): pexkvm TOpProean aToMapHbIMU UH-
CTPyMeHTaMu;
e 1 (Yes): pexXnum TOproBan CBA3Kamm
208 is_ext_close intl n .
PU3HAK HANMYMA ayKLMOHA 3aKPbITUA. 3HAYEHUSA:
¢ 0 (No): oTcyTcTByYET;
¢ 1 (Yes): npucytctayet
209 over_the_counter intl

MpU3HaK pexnma BHeOUPKEBbIX CAENOK. 3Have-
HUA:

¢ 0 (No): oTcyTcTBYET;
¢ 1 (Yes): npucytcteyeT

36




CoobuieHnA B NOTOKax

Tabnnua 42. dopmat coobueHna Market: msgid=936, paamep=208, keys=market_id

Cme- Mone Tvun OnucaHue
LeHune
[frame] frame CeCccMOHHbIM 3aronoBoK

0 [md_header] md_header 3aro/ioBOK

10 market_id int4 NaeHTUdUKaTOp Nyna AMKBUMAHOCTU (ONncaHme
3HauYeHui cm. B pasaene 2.7)

14 desc char64+1 MonHOe HaMMeHOBaHWE PbIHKA Ha aHIIMNCKOM
A3blKe

79 desc_ru char128+1 MonHoe HanmeHOBaHUE PbIHKA Ha PYCCKOM A3blKe

Tabnnua 43. Popmat coobuweHns Instrument: msgid=973, pasmep anHammueckui, keys=instrument_id

Cme- Mone L OnwucaHune
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBOK
10 instrument_id int4 NaeHTUPUKATOP TOProBOro MHCTPYMEHTA
14 symbol char32+1 CMMBOJIbHbBIA MAEHTUPUKATOP MHCTPYMEHTA
47 desc char64+1 MonHoe HaMMeHOBaHWE UHCTPYMEHTA Ha aHMNIA-
CKOM A3blKe
112 desc_ru char128+1 NonHoe HanmeHoBaHWE NHCTPYMEHTA Ha PYCCKOM
A3blKe
241 status [instrument_status] TeKyLMin cTaTyC TOProBoro MHCTpyYMeHTa
245 type char3+1 TN TOProBOro MHCTPYMEHTa:
o f: dblouepc;
e t: T+N;
® 0: OMUMWOH;
* r:peno;
® pr: CBA3aHHblE CAEKM KYNAN-MPOAAXKM;
® Sw: cBoOM;
¢ dvp: c nosHbIM obecneyeHnem
249 auction_dir intl .
Tun ayKunoHa. 3HavyeHus:
e 0 (Direct): 06bIYHbIV aYKUWNOH;
¢ 1 (Inverse): o6paTHbI ayKLUMOH
250 price_increment dec8 MWHUMaNbHbIN pa3mep wara LeHbl
258 step_price dec8 CTOMMOCTb MMHMMANIbHOTO LLAra LeHbI
266 legs_count int2 Konnyectso afiemeHTOB B CBA3KE
268 trade_mode_id int2 NaeHTUdUKaTop peknuma Topros
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Cme- Mone Tun OnucaHue
weHue
270 scalping_type int2 Tvn ckanbnNupoBaHUA. 3HaYeHuA:
¢ 0 (NoScalping): ckanbnMpoBaHWe OTCYTCTBYET;
e 1 (Custom): 0b6blYHOE CKaNbNMPOBaHUE;
¢ 2 (InverseScalping): MHBepCcHOe CKa/bnMpoBa-
Hue
272 fee_schema intl .
MexaHn3m pacuyeTta cbopa. 3HaueHus:
¢ 1 (MakerTakerSpot): uHMLMaTOP—KOHDUPMa-
TOp ANA CMOTa;
¢ 2 (MakerTakerFutures): nHMUMaTOP—KOHPUP-
MmaTop AN dbloyepcos;
e 3 (REPO): peno;
¢ 4 (MemberTariff): uHMUMaTOPp—KOHDMpPMaTOP
A1 CoTa Mo yYaCTHMUKam
273 fee_rate_offset int2 CmellleHWe NepBOK 3anncK Nonen fee rate OTHO-
CMTENbHO HaYana faHHoro nons
275 fee_rate_count int2 Konuuectso 3anuceit nonem fee rate
277 curr_price charl6+1 BantoTa, B KOTOPOI 3a4aHa LieHa MHCTPYMEHTA
294 periods_offset int2 CmelleHne nepBoi 3anmcK rpynnbl periods OTHO-
CUTENbHO Havyana AaHHOro Nons
296 periods_count int2 Konnuectso 3anucei rpynnbl periods
298 exchange_instrument_offset |int2 CmeLlleHne nepBoi 3anucK rpynnbl
exchange instrument OTHOCUTE/NIbHO Ha4ana AaH-
Horo nosns
300 exchange_instrument_count |int2 Konnuectso 3anucei rpynnbl
exchange instrument
302 limit_up dec8 BepxHee orpaHMyeHme gnAa LeH 3aaBOK
310 limit_down dec8 HukHee orpaHuyeHme ana ueH 3aABoK
318 is_test intl .
Mpu3HaK TeCTOBOro MHCTPYMEHTA. 3HaveHuA:
e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbI
319 te_id int2 NaoeHTndukaTop Toprosoro agpa
321 be_mode intl

PexXrMm Hamay4ywero NcnosHeHUA. 3HayYeHua:

¢ 0 (External): 3aKntoueHUe caenoK B Nynax JnK-
BMAHOCTH;

¢ 1 (Internal): 3aknto4eHMe caenoK B TOProBom
cucTeme, B TOM YMc/ie NO LEHAM NYN0B NK-
BUOHOCTH
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Cme- Mone
LeHune

Tvn

OnucaHue

322 borrowing_status

intl

BO3MOMKHOCTb OTKPbITUA KOPOTKOM MNO3ULMMU MO MH-
CTPYMEHTY. 3HaYeHus:

e 1 (HARD_TO_BORROW): OTKpbITb KOPOTKYO
MO3MLMI0 HEBO3MOKHO;

e 2 (EASY_TO_BORROW): OTKpbITb KOPOTKYIO
NO3ULMIO BO3MOXKHO

323 category

int4

BuToBaA MacKa KaTeropuii UHCTPYMEHTOB. 3Have-
HUA:

¢ 0x1 (UNQUALIFIED_CLIENT_PROHIBITION):
MHCTPYMEHT, LLOCTYNHbIM TONbKO KIMEHTaM Co
ctatycom «KBanmduumMpoBaHHbIN MHBECTOPY;

® 0x2
(FOREIGN_SECURITY_CLIENT_PROHIBITION);

® 0x4 (FOREIGN_ETF_CLIENT_PROHIBITION);

® 0Ox8
(UNQUOTED_RU_SECURITY_CLIENT_PROHIBITI

® 0x10 (DERIVATIVES_CLIENT_PROHIBITION):
nowu;

® 0x20
(UNRATED_RU_BOND_CLIENT_PROHIBITION);

® 0x40 (FOREIGN_BOND_CLIENT_PROHIBITION);

® 0x80
(STRUCTURED_BOND_CLIENT_PROHIBITION);

® 0x100
(STRUCTURED_INCOME_BOND_CLIENT_PROHI

® 0x200 (REPO_CLIENT_PROHIBITION): Aoroso-
pbl peno;

® 0x400 (CLOSED_FUND_CLIENT_PROHIBITION);

® 0x800 (DELISTED_CLIENT_PROHIBITION): Llen-
Hble 6ymaru 6e3 nuctuHra Ha CMNBE bupke, Bo3-
HUKLUKWE B pe3y/ibTaTe KOPNOPATUBHbIX COObI-
T™MH

ON);

BITION);

> fee_rate

dec8

CraBKa kKomucecum

> periods

Period]

KOMMNOHEHT ana onpeaeneHna nepmoaos ANa UH-
CTPYMEHTa, B TOM YMC/ie TOProBbIX CECCUi

> exchange_instrument

[Exchangelnstrument]

KoMnoHeHT ana naeHTMdmrKaLmm TOproBbix UH-
CTPYMEHTOB B MyJ1lax IMKBUAHOCTH

B TeKylUeil peanunsaLmm KONMYECTBO 3anuceli Nona fee rate paBHO NATU. [oc/e0BaTENbHOCTb 3anuceli B rpynne cie-

aytoulan:

1. MuHuManbHas cTaBka cbopa B Ba/OTE LLeHbl MHCTPYMEHTA.

2. CraBka cbopa 3a CAe/IKM NPeAnoCTaBKM B BaNtOTE LieHbl MHCTPYMEHTA.

3. CraBka cbopa no caenke Ana NoAb30BaTeNs, BbICTaBMBLLErO aggressive 3asBKy (taker-a), B 3aBMCMMOCTM OT mexa-
HM3Ma B3MMaHWA cbopa: B f0NAX OT 0bbema CAe/KM B BaNtoTe LieHbl — A1A aKUMiA, B e4MHULAX BaitOTbl LieHbl 33
1 KOHTPaKT — A/14 AepUBaATMBOB; B 40X OT CTOMMOCTM NEPBOM HOMM PEno, YMHOMKEHHOM Ha CPOK CAENKM pPeno

— Ana peno.



4. CraBka cbopa no caenke ana Nonb30oBaTeNd, BbICTaBMBLUEro passive 3aaBKy (maker-a), B 3aBUCMMOCTU OT MeXaHW3-
Ma B3MMaHuA cbopa: B A4onAX OT obbema CAEeNKM B BaftoTe LeHbl — AAA akUWi, B eAMHULAX BaakoThbl LeHbl 3a 1
KOHTPaKT — A1a AepuUBaTMBOB; B A0NAX OT CTOMMOCTM NEPBOM HOTU Peno, YMHOXEHHOM Ha CPOK CAeNKn peno —
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Aana peno.

5. TouHocTb pacuyeTa cbopa.

3HayeHuA B TpF_‘Tbeﬁ n ‘-IETBepTOi;i 3aMncAxX 3aBUCAT OT MEXaHNU3Ma pPacyeToB c6opa, YKa3aHHOro B nose fee schema.

B none category yKasbiBaeTca KaTeropua MHCTpymeHTa B SPB Platform B cOOTBETCTBMM C MapKUPOBKOM, MPUHATON Ha
"CMNB Bbupske". CooTBETCTBME MapKMPOBOK KaTeropuit MHcTpymeHToB B SPB Platform u "UHTepdakce" npuseaeHo B Tab-
NMLE HUXKe.

Tabnnua 44. CooTBETCTBME MAPKMPOBOK KaTeropuin MHCTpymeHToB B SPB Platform un "UHTepdakrce"

ButoBas KaTteropua nHctpymeHTa B SPB Platform KaTteropwua nHctpy-
MacKa meHTa B "MHTepdakce"

Ox1 UNQUALIFIED_CLIENT_PROHIBITION 0

0x2 FOREIGNSECURITY_CLIENT_PROHIBITION 10

0x4 FOREIGNETF_CLIENT_PROHIBITION 11

0x8 UNQUOTRUSECURITY_CLIENT_PROHIBITION 9

0x10 DERIVATIVES_CLIENT_PROHIBITION OtcyTcTBYyeT

0x20 UNRATEDRUBOND_CLIENT_PROHIBITION 6

0x40 FOREIGNBOND_CLIENT_PROHIBITION 7

0x80 STRUCTEDBOND_CLIENT_PROHIBITION 4

0x100 STRUCTEDINCOMEBOND_CLIENT_PROHIBITION 8

0x200 REPO_CLIENT_PROHIBITION OrcyTcTByeT

0x400 CLOSEDFUND_CLIENT_PROHIBITION 5

0x800 DELISTED_CLIENT_PROHIBITION OTcyTcTByeT

Tabnuua 45. dopmart coobuweHna TradingInstrumentStatus: msgid=2031, pasamep=84, keys=instrument

Cme- Mone Tun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KomnoHeHT naeHTndmnKauum ToproBoro MHCTPYy-
MeHTa
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Cme-
LeHune

Mone

Tvn

OnucaHue

16

trading_status

intl

TeKyLwwmit CTaTyC TOProBoro MHCTPYMeHTa. 3Have-
HUA:

2 (HALT): Toprv1 npuocTaHoOBAEHbI;

¢ 17 (TRADING): Topru nayT;

¢ 18 (NO_TRADING): Toprvt He uayT;

e 102 (CLOSE): Topru B ayKLMOHE 3aKpbITUS;

e 103 (CLOSE_PERIOD): Topru B nepuoae 3aKkpbi-
™A;

e 107 (DISCRETE_AUCTION): TOopru B AMCKpeT-
HOM ayKLMOHe;

e 118 (OPEN): TOpru B ayKLUMOHE OTKPbITUSA;

e 120 (FIXED_PRICE_AUCTION): Topru no ueHe
ayKLMOHa 3aKpbITUA

17

reserved

char2+1

3ape3epBMNpOBaHHOE NO/E, 3aN0HAETCA HY/1eBbl-
MU batTamm

20

comment

char63+1

KommeHTapui

Tabnuua 46. dopmat coobuweHna TradingInstrumentLimits: msgid=2032, pasamep=30, keys=instrument_id

Cme- Mone Tvun OnucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [md_header] md_header 3aro/ioBOK
10 instrument_id int4 NaeHTUdUKaATOp TOProBoro MHCTPYMEHTA
14 limit_up dec8 BepxHee orpaHunyeHune anA LeH 3aABOK
22 limit_down dec8 HuKHee orpaHMyeHme ANa LUEH 3aABOK

Tabnuua 47. dopmart coobueHna BorrowingStatus: msgid=2033, pasamep=15, keys=instrument_id

Cme- Mone Tun OnucaHune
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument_id int4 NaeHTUPUKATOP TOProBOro MHCTPYMEHTA
14 borrowing_status intl

BO3MOMHOCTb OTKPbITUA KOPOTKOM MNO3ULMM MO MH-
CTPYMEHTY. 3HayYeHus:

e 1 (HARD_TO_BORROW): OTKpbITb KOPOTKYO
NO3ULMIO HEBO3MOMKHO;

e 2 (EASY_TO_BORROW): OTKpbITb KOPOTKYO
MO3ULMIO BO3MOXHO
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Tabnuua 48. dopmaTt KOMNOHEHTa coupon_payment: pasmep 16 6aittos

Cme- Mone Tun
LeHne

OnucaHue

0 date time8m

[aTa Bbinnatbl

8 value dec8

Pasmep BbinnaTol

Tabnnua 49. dopmat KomnoHeHTa Period: pasmep 30 6aintos

Cme- Mone Tvn
LeHune

OnucaHue

0 start time8m

[aTta v Bpems Hayana nepuoga

8 finish time8m

[aTta 1 Bpemsa OKOHYaHWA nepuoaa

16 mode int2

Tun ayKunoHa. 3HavyeHus:

¢ 0 (ProRata): ABOMHOW BCTPEYHbI aHOHUMHbIN
ayKLUMOH C NPONOpPLMOHANbHbIM pa3aeneHun-
eMm 06bemoB;

e 1 (Parity): ABOMHOI BCTPEYHbIN aHOHUMHbIN
aYKLMOH C NapuUTeTHbIM pasaeneHnem obbe-
MOB;

e 2 (TimePriority): ayKUMOH CO cBEeAEHMEM MO
BPEMEHU perncTpaLmm 3aaBKu;

¢ 3 (Address): ayKLMOH C NO/IHbIM COBMNaAeHMEM
napameTpoB A/ a4PeCHO TOProsu;

e 4 (OpenAuction): ayKLMOH OTKPbITUSA;
¢ 5 (CloseAuction): ayKUMOH 3aKpbITKA;
¢ 6 (NoTrade): oTcyTcTBME TOProOB;

e 7 (ExtClose): ayKUMOH 3aKpbITUS B Ny/E NINK-
BUOHOCTH

18 currency_id int4

NaeHTuduKaTop BantoTbl, B KOTOPOM TOPryeTcs UH-
CTPYMEHT

22 underlying_offset int2

CmeLleHMe NepBow 3aMmcK rpynnbl underlying OT-
HOCUTENIbHO Hayana AaHHOro noss

24 underlying_count int2

Koanuectso 3anucei rpynnbl underlying

26 markets_offset int2

CmelteHune I'IepBOﬁ 3anucy nosen markets OTHOCK-
T€/bHO Ha4Yana AaHHOIo nonA

28 markets_count int2

Konnyectso 3anunceit nonem markets

> underlying Underlying

KomMnoHeHT ans onpeaeneHuns pasmepa siota Top-
roBOro MHCTPYMEHTA B paMKax nepuoaa

> markets int2

CnuCcoK NynoB IMKBUAHOCTU, JOCTYMHbIX B 3TOM ne-
puoge (onucaHue 3HayeHuit cMm. B pasgene 2.7)
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Tabnuua 50. Popmat KomnoHeHTa ExchangeInstrument: pasmep 61 6ant

Cme- Mone Tvun OnwucaHune
LweHue
0 instrument instrument KoMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
6 code_group charl6+1 CeKuums, K KOTOPON OTHOCUTCA UHCTPYMEHT
23 code charl6+1 TUKep NHCTPYMEHTA
40 code_extra charl6+1 Koa MHcTpymeHTa
57 status [instrument_status] TeKyLmMin cTaTyC TOProBoro MHCTpPYMeHTa

Tabnnua 51. PopmaTt KOMNOHeHTa instrument status: pasmep 4 6aiiTa

Cme-
LeHune

Mone

Tun

OnucaHue

0

trading_status

intl

TeKyLwmit CTaTyC TOProBoro MHCTPYMeHTa. 3Have-
HUA:

2 (HALT): Topru npuocTaHOB/EHbI;

e 17 (TRADING): Topru nayr;

¢ 18 (NO_TRADING): Topru He uayT;

® 102 (CLOSE): Toprv B ayKLMOHE 3aKpbITUS;

e 103 (CLOSE_PERIOD): Topru B nepuoae 3akpbi-
™s;

¢ 107 (DISCRETE_AUCTION): Topru B fUCKpeT-
HOM ayKLMOHE;

e 118 (OPEN): TOpr1 B ayKUMOHE OTKPbITUS;

e 120 (FIXED_PRICE_AUCTION): Topru no ueHe
ayKLMOHa 3aKpbITUA

suspend_status

intl

3ape3epBrpoBaHHOE none. 3anoNHAETCA HYEBbIM
6anTom

routing_status

intl

3ape3epBUpPOBaHHOE Nose. 3anoHAETCA HY/IEBbIM
6anTom

reason

intl

3ape3epBrpoBaHHOE None. 3anoNHAETCA HYEBbIM
6anTom

Tabnnua 52. Popmat KomnoHeHTa Underlying: pasmep 15 6aiiToB

Cme- Mone Twun OnucaHue
LeHue
0 balance_id int4 NaeHTudunKaTop 6aN1aHCOBOro MHCTPYMEHTA
4 qty decn Konnuectso eauHuML, 6anaHCOBOro MHCTPYMEHTa
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Cme- Mone Tvn OnucaHue
LeHune

13 flags int2 Mone bnaros. 3HaueHus:

e 0x1 (CORP_DUE_BILL): gononHuTenbHoe oba-
3aTe/IbCTBO B CBA3M C KOPMOPATUBHLIM COBbI-
™eMm;

® 0x2 (CORP_CORRECTION): KoppeKTupoBKa
KJMPUHTOBbIM LLeHTPpOM 06A3aTe1bcTBa B CBA-
31 C KOPNOPATUBHbLIM COBbITUEM;

® 0x4 (CORP_INCOME_RETURN): nepeaaya go-
X043 B CBA3U C KOPMNOPaATUBHbIM CObbITUEM;

® 0x8 (PRINCIPAL_OBLIGATION): npu13HaK oc-
HOBHOro 06s3aTe/IbCcTBa

3.12. TakTOBbIE COObLLEHUSA

LLinto3 otnpasnset coobueHne MdHeartbeat B NOTOK 0GHOBAEHUI B C/ly4ae OTCYTCTBUA APYrnx coobLweHni B Te4eHUn
60nee yuem ogHOW CEKYHADI.

Tabnuua 53. dopmart coobuweHna MdHeartbeat: msgid=15236, pasmep=14

Cme- Mone Twun OnucaHue
LeHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [md_header] md_header 3aro/ioBOK
10 reserved int4 3ape3epBUPOBaAHHOE NONE, 3aNONHAETCA HYJ1eEM
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4. LLino3 BoccTaHOBNAEHUA COObLLEeHUN

LLinto3 BoccTaHOBAEHMA COOBLLEHMI C PbIHOYHBIMM AaHHbIMW NO3BO/IAET 3aMPOCUTL NepechiIKy 06HOBAEHMIA NOTOKaA, ec-
i1 OHK BbINN yTepaHbl NpK nepecbinke no UDP. C NomMolLLbO L0332 BOCCTaHOBAEHUA MOXHO 3aMpOCUTb NepechliKy 06-
HoBneHuit noTokos OrderBook, Trades, BestPrices, Commons u CurrentPriceOfMarket.

Bcs nctopms ¢ Hayana TOProBoro AHA A4OCTYNHa 411 BOCCTAaHOBAEHWUS TONIbKO B NoToKax Trades u CurrentPriceOfMarket; B
OCTa/IbHbIX NMOTOKAX KNMEHT CMOXKET BOCCTaHOBUTb COOBLLEHNS, TPAHCAMPOBaHHble nocnegHue 20 ceKyHA, (CM. AOKYMEHT
Adpeca 004 nodKa4yeHus). N3-3a TEXHOIOTMYECKUX OFPaHUYEHUI cpeam BOCCTaHABAMBAEMbIX COOBLLEHNI MOTYT BbITb
TPaHC/IMPOBaHbl COOBLLEHMA 33 NpeablayLLINI TOProBbli AeHb.

[Ona nogkntoyeHna K Wao3y BOCCTAHOBAEHMA KANEHT A0/1KeH BOCNO/1b30BaTbCA CEpBEPOM BXOAa.

4.1. CecCCUOHHbIU YPOBEHb
4.1.1. CepBep BXoaa

CepBep BxoAa npepocTasnsneT agpec (IP-agpec v NopT) ANa NOAKAUEHUA K W03y TOProBoi cucTembl. Mepes, KaxKabim
NOAKNIOYEHMEM K LUNIO3Y KNMEHTY Heobxoanmo obpaTUTbCA K cepBepy BXO4a: OTNPaBMTb 3aMpoc Ha NpesocTaBaeHue
aZpeca, NoNy4YnUTb OTBET, 3aKPbITb COEAMHEHUE C CEPBEPOM BXOAA WM 3aTEM NOAKIIOYMTLCA K LWUAKO3Y NO NOAyYEeHHOMY
agpecy.

Appec gna focTyna K cepBepy BXOAa YKa3aH B fOKyMeHTe Adpeca 0419 NOOK/HYEHUS.

YCTaHOBMB COeAMHEHME C CEPBEPOM BXOAA, KIMEHT nepesaet coobuieHne Hello. CoobueHune BraoYaeT B ceba ceccu-
OHHbII 3ar0NI0BOK frame (CM. pa3gen 2.2). B 3Tom 3anpoce He06X0AMMO yKa3aTb IOTMH U Napo/ib, NPW 3TOM COeAUHeHue
C CepBepoM BX0Aa A0/IXKHO bbITb yCTaHOBNEHO C IP-agpeca, aBTOPM30BAHHOIO A4/ AAaHHOTO JI0TMHA MPU PErncTpaLmm.

Tabnuua 54. dopmart coobueHna Hello: msgid=1, pasamep=32

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 login asciilé JloruH
16 password asciilé MNaponb

B oTBeT Ha 3anpoc cepBep BXoAa NepenaeT oTBETHoe cooblieHne Report, KOTOPOe NpU status=0 COAEPXKUT NOBTOPA-
IOLLMIACA KOMMOHEHT Report Address; KONMYECTBO 3anuceil KOMNOHEHTa B MONy4eHHOM COOBLLEHNM YKa3aHo B nose
addresses_count (nogpobHee 06 obpaboTke MoOBTOPAOLLErOCA KOMMOHEHTA CM. pasaen 2.5). KOMNOHeHT BKatovaeT
B ceba nons type (NpM3HaKM Wto3a) n address (afpec XxocTa 1 NopTa WAo3a). MpU3HaKK Wa3a MOryT KOMBUHMpPO-
BaTbCA.

B TeueHWe HEKOTOPOro BPEMEHU MOC/Ie OTBETA TOPrOBOM CUCTEMbI LLUJIKO3 C YKA3aHHbIM aIpECOM OXKUAAET KJAUEHTCKOTo
NOZKNOYEHUSA NOCPEACTBOM IAaHHOTO /IOTMHA. B cyyae Heyaaum peKoMeHyeTcs COBEPLUMTD elle fiBe NMOMbITKU NOAK/IO-
YeHMA C MHTEPBa/IOM B MOJICEKYHAbI. ECan 6bln yKasaH HeBepHbIN MAEHTUdMKATOP NorMHA U/UAK napoab AMbo NOTWH
3a6/10KMpoBaH, OTBETHOE Co0bLLEeHMe ByaeT coaeprKaTb 3HaYeHMe status=1.

Tabnuua 55. dopmat coobueHna Report: msgid=2, pasmep AMHAMUYECKUNA

me- Mone Tun OnucaHue
LeHune

[frame] frame CeCcCMOHHbI 3aroN0BOK

0 status int2 CraTyc 3anpoca. 3HavyeHua:

® 0 (Success): ycnewHblli 3anpoc;
¢ 1 (Fail): oTKNOHeHMe: HEBEPHbIN NOTUH UK Na-
ponb
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Cme- Mone Tun OnucaHue
weHue
2 reason char127+1 TeKkcToBOE ONKUCaHMe cTaTyca
130 addresses_offset int2 CmeLlleHne nepBom 3anmcK rpynnbl addresses OT-

HOCUTE/IbHO Ha4das1la aHHOIOo NoaA

132 addresses_count int2 Konnuectso 3anucei rpynnbl addresses
> addresses Report_Address Cnucok agpecos

Tabnuua 56. dopmat komnoHeHTa Report Address: pasmep 52 6aita

Cme- Mone Tun OnucaHue
LeHune

int2
0 type t Mpu3HaKu Wwnto3a, 6MToBaA Macka. 3HaYeHuA:

¢ 0x1 (Transaction): TOprosbli;

¢ 0x2 (DropCopy): npocMoTpOBbI;
* 0x4 (Risk): ynpaBneHusa puckamu;
* 0x8 (Dictionary): cnpaBoOYHUKMY;

* 0x10 (MarketData): BoccTaHOB/I€HWNE PbIHOY-
HbIX OaHHbIX;

® 0x4000 (Backup): pesepBHbIii

2 ver intl Bepcua nHtepdelica

3 pad0 intl 3apesepBUpPOBaHHOE NONE, 3aN0NHAETCA HYNEeBbI-
MU baritamm

4 address char47+1 Appec xocTa ¥ nopTa W/o3a

4.1.2. UHMyManmsauma ceccum

Ceccua ycTaHaBAMBAETCA B paMKax COeAUHEHUA MeXay CUCTEMOWM KAMEHTA U LW/HO30M TOpI'OBOVI CNCTEMbI.

[N TOro 4To6bl MHULMMPOBATL CECCUIO, KNMEHT NOC/IE NOAKIOYEHMS K LWAKO3Y TOPrOBOM CUCTEMbI OTNPaBAAeT coobLue-
HWe Login, cogepiKallee MAeHTUOUKATOP NOMMHA login M NAaponb password. B OTBET TOproeas cucteMa BbiCblIaeT co-
obuweHune Logon. Mpn NosyYeHNn HeBePHO CHOPMMUPOBAHHOTO COOBLLEHUA Login MAN HENPABWUILHOTO JIOFTMHA U NapoAs
LU/TH03 Pa3pbiBaeT COegUHEHME.

OAMH NOTUH MOXKET MMETb TO/IbKO OAHY aKTUBHYHO Ceccuto BUHAPHOro NPOTOKOoNA. [TpY NONbITKE MHULMANM3ALLUN BTOPOW
Ceccumn Toprosan CMCTEMA B OTBET BbILWET OTK/IOHEHWE Reject.

Tabnuua 57. dopmat coobuieHna Login: msgid=8001, pasmep=37

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3arono0BoOK
0 login asciilé JloruH
16 password asciilé MNaponb
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Cme- Mone Tvn OnucaHue
LeHune

32 reset_seq intl
Mpu3sHaK cbpoca HomepoB coobLLeHMsA Npeablay-

LLero coeagmHeHuns. 3HaveHua:
¢ 0 (n0): NpogoNKEHNE HYMepaLuu;
* 1 (yes): cbpoc HomepoB

33 heartbeat_ms int4 MeproanyHoCcTb 0OMeHa COOBLEHNAMM Heartbeat
B MUIIMCEKYHAAX

Tabnuua 58. dopmat coobuweHna Logon: msgid=8101, pasmep=24

Cme- Mone 2 OnucaHue
LeHune
[frame] frame CeCCMOHHbIM 3aronoBoK
0 last_seq int8 Homep nocnegHero coobuieHma NpuMKAagHoOro

YPOBHA, AOCTYMHOMO KAMeHTy. Eciu Homep oTanya-
eTcA OT NocneaHero coobLLeHns, Noay4eHHoro B
npeaplayLLen ceccuu, To cieayeT BOCNO/b30BaTbCA

ResendRequest

8 expected_seq int8 Homep cneayroLero oXXnaaemoro ot KAMeHTa co-
o6LLEeHNA NPMKNaLHOro YPOBHA

16 system_id ascii8 NaeHTudunKaTop cuctemsl

4.1.3. NoapeprkaHMe cecCUM B aKTUBHOM COCTOAHUM

[na nopaepxaHma ceccmmn B akTUBHOM COCTOAHWUM KAMEHT U LUALO3 AO/IKHbI obmeHunBaTbcA C006LLI,eHMF|MVI Heartbeat.
o310 coo6u.|,eHv1e AONKHO 6bITb OoTnpaBaeHo CTOpOHOﬁ B C/iydae, eC/in OHa He nepeaaBaszia HUKaKnx COO6LI.I,EHVII‘;1 (CECCM-
OHHOro 6o NPpUKNagHoro ypOBHFl) B Te4eHne nHTepBasia OXXMgaHuUA.

MHTepBan oxXnaaHuA 3a4aeTca KAMEHTOM Npu MHULMAAN3aLmMn cecCum B none heartbeat ms COOGUJ,EHVIFI Login.

B cnyyae otcyTcTBMA COOBLLIEHMIA, B TOM YMCIe COOBLEHNN Heartbeat, OT KNIMEHTA B TEYEHME YCTAHOB/IEHHOIO MHTEP-
Basa OXWAaHWUA CUCTEMA Pa3pblBaeT coeanHeHne. KIMeHTy pekoMeHAyeTCs TaKoM Ke CLeHapuii KOHTPOIA COCTOAHMUSA
coeguHeHus.

Tabnuua 59. dopmart coobuieHna Heartbeat: msgid=8103, pasmep=0

Cme- Mone Tun OnucaHue
LeHune

[frame] frame CeCcCcMOHHbIM 3arono0BoK

4.1.4. OrpaHMUYEHME YaCTOTbl OTMPABKU cO0bLLEeHNnI

B cucTeme aeicTByeT orpaHMYeHMe HacToTbl COOBLLEHMIN CECCMOHHOIO YPOBHSA, OTNPAaBAAEMbIX KAMeHTOM. Mpu npesbi-
LWEeHWUM OrpaHUYEeHUsA CUCTEMA NPUHYAMUTEIbHO 3aBEPLUAET CECCUIO.

4.1.5. Homepa coobweHuin

Bce C006U.I,eHVI$I NPUKNAO4HOIo YpPpOBHA o6na;|,aroT HOMEPOM, YHUKa/IbHbIM B Te4E€HUNE TOProBoro gHA. COOGLIJ,eHVIFI Ka)K,L'J,OVI
CTOPOHDbI ceccunun (UJJ'IIO33 n KI'IVIeHTa) nocnenoBaTesibHO HYMepYTCA HaTypanbHbIMU YACNAMM, HAYNHAA C eANHULbI. DTO
NO3BOIAET, B YaCTHOCTH, 3anpallnBaTb U nepecbinaTtb COO6LLI,EHVIF|, noTepAHHbIE NPU BHE3ANHOM pa3pbiBe COeAUHEHUA.

COO6LLI.€HMHM CECCMOHHOrIo ypoBHA HOMEpP HE NPUCBANBAIOT: B NOJ1€ seq YKa3biBae€TCA HO/b.
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[na noanepskaHus Nocief0BaTe/lbHON HyMepauum CooBLLEHMI, NP MHULMAEIM3ALUN CECCUM B COOBLEHUN Logon W03
yKasblBaeT HOMep MOC/eAHEro OTNPaB/IeHHOrO TOPrOBOro COOBLLEHMA B NONe last seq U OXKUAAEMbI HOMEp cieayto-
LLlero TOproBoro coobLueHWA B nosie expected seq.

Mpu nony4yeHUn coobLLEHNA C HOMEPOM, OTIMYHBIM OT OXWAAEMOTO, L3 Pa3pbiBAeT coeguHeHune. Mocne paspbisa
COEANHEHUA KNUEHTY cneayeT BHOBb NMOAKNOUYNTLCA, NpesBapuTenbHO 06paTUBLUUCE K CEPBEPY BXOAA, U BOCCTAHOBUTb
HOoMepa coobLEeHN COrnacHo 3HAYEHNAM, NOYYEHHbIM B COOBLWEHNN Logon OT Wto3a. LUno3 HUKoraa He UHULMKpPYeT
M3MEHEHUE OXKMAAEMOr0 3HaYEHMA HOMEpPA B C/lydae NoAy4YeHUA coobLLeHna ¢ HoMepom, 6onbLie 0XKUAAEMOTO.

ToproBas cucTemMa NoOALEPKUBAET HENPEPbIBHYIO HYMEPALMIO COOBLLEHNI MEXKAY TOPrOBbIMU CECCUAMMU, B TOM YMCIe
TOProBbIMU AHAMM. JNA NPUHYAUTENBHOMO COPOCA HYMepaLMM KNMEHTY HEOBX0AMMO NPU MHULMAIM3ALMN CECCUM YCTa-
HOBWUTb pnar reset seg=1 B COO6LEHMUMN Login.

4.1.6. 3aBepLueHue ceccumn

[na wraTtHOro 3aBepLlueHnA ceccmmn CTOpoHa oTnpasnsaeT coo6u.|,eHme Logout U OXunaaet pa3pbliBa coegnHeHnA B Nnoa-
TBEPXAEeHME 3aBepLlleHNnA ceCCumn.

Tabnuua 60. Popmat coobueHna Logout: msgid=8002, pasmep=16

Cme- Mone L OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 login asciilé JIorvH, MAEHTUPUKATOP KANEHTCKOrO LWt03a

4.1.7. OTKNOHeHUue coobeHunn

Ecnaun KnneHTcKkoe COOGLLI,eHME HeBEPHO Cd)OpMMpOBaHO WU COAEePXUT HEAONYCTUMbIE 3HAYEHUA Kakoro-nmbo nona, cu-
cTemMma OTK/IOHAET Takoe C006LLI,eHM€ M HanNpaB/AET KANEHTY yBeAOM/IeHWE Reject: B Nose ref msgidyKasaH Tmn c006-
weHuAa, B ref seq— HoMmep COO6LLI,EHMF| NMPUKNAAHOro ypoBHA WU HONMb ANA CECCMOHHOTIO C006U.I,eHMF|, B NOoNAX reason
N message COA4EPHKATCA KOO NPUYNHDBI OTKNIOHEHNA N ONUCaHNe NPUYNHbI COOTBETCTBEHHO.

Tabnnua 61. Popmat coobuweHns Reject: msgid=8102, pazamep=45

Cme- Mone Twun OnucaHue

LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 ref_seq int8 Homep oTKnoHsAemoro coobuieHun
8 ref_msgid int2 TN OTKIOHAEMOro coobLeHms
10 reason int2 Ko npuynHbI OTKNOHEHMA
12 message char32+1 MNapameTpbl OTKAOHEHUA NN TEKCTOBOE ONUCaHue
NPUYUHBI

4.1.8. Pa3pbiB coeguHeHUA

CucTtema paspbiBaeT coeAMHeHe Npu NoaydeHnr coobeHuns

® C HEM3BECTHbIM TMMNOM COObLeHNA msgid,
® C A/IMHOW size, HE COOTBETCTBYHIOLWEN YKAa3aHHOMY TUMY,
® C HOMEpPOM COOBLEHUA seq, OTANYHBIM OT OXKMAAEMOTO.

4.1.9. 3anpoc gaHHbIX

[na 3anpoca AaHHbIX KANEHTY caeayeT OTNPaBuUTb B LWKO3 TOpFOBOl‘;I CncTembl COO6LLI,€H e TopicRequest, yKa3aB naeH-
TVICbVIKaTOp NoTOKa: topic U OCTaBMB Nnoae clorder_id HE3aNOJ/IHEHHbIM.
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[Mana3oH 3anpalimBaembIX AaHHbIX A0/XKeH BbITb 3a4aH B NOAAX topic seq W topic segend O4HUM U3 CeAyIOLLMX
cnocobos:

* topic_seg=n, topic_segend=m — 3anpoc coobLieHni1 C Homepamu oT n Ao m.
* topic_seq=0, topic_segend=n — 3anpoc coobLleHN, HaYMHaA C HAMMEHbLUIEro AOCTYMHOro HOMepa A0 n.
Anroputm 3anpoca AaHHbIX U3 NMOTOKOB OnucaH B pasaenax 1.4.1n 1.4.2.

e lMpu omcmynaeHuu om anzopumma 0bpabomku GaHHbIX, npusedeHHo20 8 pasdenax 1.4.1 u 1.4.2, mopeosas
cucmema Moxem OmMKa3b6l8aMb 8 8bIM0HEHUU 3arpPocos U 8610a8amb coobujeHUs 06 owubKax.

Ecnn Toprosas cuctema MoKeT BbIMOAHUTL 3anpoc, TO KAMEHT NONYYUT OTYET O BbiNOAHeHUN TopicReport, nocne KoTo-
poro cneayeT 0XXMAaTb COOBOLWEHNUI ¢ AaHHbIMK. M0 3aBepLUEHNN Nepesayun AaHHbIX KANEHT TaKKe NoNy4YnuT coobuieHne
TopicReport.

EC/iM 3anpoc HEKOPPEKTEH MK HE MOKET BbiTb BbIMOSIHEH, TO KAUEHT NOoJIy4nT OoT4eT 06 OTKAoOHEHUK TopicReject.

Bo usbexaHue nepezpy3ku cemu 00X OUMeCb OKOHYAHUA roayvYeHUs coobuweHuli no npedeidywemy 3anpocy
neped mem, KOK omnpasasms Ho8bili 3anpoc.

Tabnuua 62. dopmat coobueHna TopicRequest: msgid=301, pasmep=101

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [user_header] user_header CTaHAapTHbIN 3aro/I0BOK
20 topic ascii64 NaeHTudUKaTop NoToKa
84 topic_seq int8 MepBbli HOMep 3anpalnBaembIx COObLLEHMUI
92 topic_seqend int8 MocneaHWin HoOmep 3anpallnMBaemblX COOBLLEHUIA
100 mode int1 Pexxum TpaHcnauuu. 3HaveHme: 0 (DATA_SLICE):
Cpe3 AaHHbIX

4.1.10. OTyeT 0 BbINO/IHEHUU 3aNPOCA

KnneHT nonyyunt otyeT TopicReport B NEPEUYNCTEHHBIX HUKE CNYYafX:
e ycrewHoe BbINOJIHEHME 3anpoca AaHHbIX TopicRequest;

® 3aBepuweHune nepegayun cpesa gaHHbIX.

OTyeT BK/tOYAET B cebs cnpaBoO4YHbIE NONA topic_lastseq n topic_lastseqsent, coaepxauime Homep nocnegHero
COO6LI.I,€HVIﬂ, Cd)OpMMpOBaHHOFO B NOTOKe, N HOMEpP nocnhegHero COOﬁLLI,eHMH, nepegaHHoOro KAneHTy, COoTBeTCTBEHHO.

Tabnuua 63. dopmat coobueHna TopicReport: msgid=401, pasamep=134

Cme- Mone Twun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aronoBoK

0 [gate_header] gate_header CTaHAapTHbIM 3aro/I0BOK

46 topic ascii64 NaeHTudUKaTop NoToKa

110 topic_id int4 Yucnosow MaeHTUPUKATOP NOTOKA

114 status int2 .
CraTyc nepefayun AaHHbIX. 3HaYeHume: 0
(DATA_SLICE): nepeaaya cpesa gaHHbIX

49



LLinto3 BoccTaHOBAEHMA COOBLLEHU

Cme- Mone Tun OnucaHue
weHue
116 marker int2 n
PU3HaK Haya/la M OKOHYaHUA Nepeaayn AaHHbIX.
3HayeHus:
* 0 (START): Hayano Nepeaaym AaHHbIX;
® 2 (SLICE_END): nepenaya cpesa 3aBepLueHa
118 topic_lastseq int8 Homep nocnegHero coobuieHus, chopMmnpoBaHHO-
ro B MOTOKe
126 topic_lastseqsent int8 Homep nocnegHero cooblieHun, nepeaaHHoOro
KNNEHTY

4.1.11. Otyet 06 OTKNOHEHUM 3anpoca

Ecnm 3anpoc TopicRequest HEKOPPEKTEH MAN He MOXKET BbiTb BbIMOJHEH, TO KAMEHT MOAYYUT OTYET 06 OTKNOHEHWUU
TopicReject. lPMYMHA OTKNOHEHMA 3aNpOCa YKa3aHa B noJsie reason.

OTyeT TopicReject BKAOYAET B cebs cnpaBoyHble Nons topic lastseg WM topic lastsegsent, cogeprKalime HO-
mep nocneagHero C006U.I,eHMF|, C¢0pMMpOBaHHOFO B NOTOKe, N HOMep nocneaHero COO6LLI,€HVIF|, nepeaaHHoOro K1neHTy,
COOTBETCTBEHHO.

B noToKax ¢ naeHTnduKaTopammu Trades U IQ (cMm. LOKYMeEHT Adpeca 0715 nodKAoYeHuUs) B cOObLeHUsaxX TopicReject
Homep B NnoJsie topic firstseq COBMajaeT C HOMEPOM NepPBOro AOCTYNHOIO COOBLEHNA.

Tabnnua 64. Popmat coobuweHns TopicReject: msgid=402, pasmep=142

Cme- Mone Tun OnwucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate_header CTaHAapTHbIM 3aroNI0BOK
46 topic asciie4 NaeHTndunkaTop notoka
110 topic_id int4 YncnoBoi MaeHTUGUKATOP NOTOKA
114 status int2 .
CTaTyc nepepaym AaHHbIX. 3HAYEHUSA:
e 0 (DATA_SLICE): nepenaya cpesa AaHHbIX;
e 2 (INACTIVE): HeT nepeaaum AaHHbIX
116 reason int2 .
Mp1YnHa OTKNOHEHUA. 3HAUYEHUA:
¢ 1 (BAD_TOPIC): HecywecTByOWMI naeHTUdU-
KaTop NOTOKa;
o 4 (DATA_NOT_AVAILABLE): gaHHble HeagoCTyn-
Hbl;
e 5 (DUPLICATE_REQUEST): noBTOpHbI 3anpoc;
¢ 5 (BAD_SEQ): HecywiecTBytOLWMI HOMEpP CO0b-
LEeHMA B NOTOKE;
¢ 7 (BAD_MODE): HeBepHOe 3HaYeHMe perKmma
118 topic_firstseq int8 Homep nepBoro coobuieHmaA ¢ Ha4yana TOProBoro
AHA
126 topic_lastseq int8 Homep nocnegHero coobuieHns, cbopMnpoBaHHO-

ro B NOTOKe

50




LLinto3 BoccTaHOBAEHMA COOBLLEHU

Cme- Mone Tun OnucaHue
weHue
134 topic_lastseqsent int8 Homep nocnegHero cooblieHun, nepeaaHHoOro
KNNEHTY
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Tabnunua 65. Tabanua c onMcaHMem KogoB oWnboK

Koa OnucaHue
0 Ok
1 KopoTkue npogaku 3anpeLLeHsol.
5 MmeeTca He3anoNHEHHbIN Tar.
100 3ano/iHeH INWHWUIA TaT.
999 BHyTpeHHAA ownbKa.
1000 HeBepHbIA NOTUH.
1001 HeBepHbI MHCTPYMEHT.
1002 HesepHbiii client_id.
1003 HesepHbii napametp member_id.
1004 HeBepHbIli napameTp account.
1005 HeBepHasa KAMeHTCKadA rpynna.
1006 HeBepHbIl Ny IMKBUAHOCTY.
1007 UHCTPYMEHT He TopryeTca.
1008 HeBepHble napameTpbl MapLpyTU3aLUK.
1100 HeBepHoe HanpaBneHue 3aABKU.
1101 HeBepHas ueHa.
1102 HeBepHbIli napameTp price_extra.
1103 HeBepHbIli 06bEM.
1104 HesepHbIli napameTp amount_extra.
1105 HeBepHbIli TMN 3aABKW.
1106 HesepHblli napameTp time_in_force.
1107 HeBepHbIli napameTp passive_only.
1108 HesepHbIli napameTp auto_cancel.
1109 HesepHbili napametp flags.
1110 HeBepHbIli napameTp mode.
1111 HesepHbili napametp clorder_id.
1112 HesepHbIli napameTp orig_clorder_id.
1113 HeBepHbIli napameTp prime_exchange.
1114 HesepHbIli napameTp date_expire.
1115 HeBepHblii napameTp comment.
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1116 HesepHbili napametp level.
1117 HesepHbili napameTp trade_mode.
1200 HeBepHbIlA cermeHT.
1201 HesepHbili napameTp extral.
1202 HesepHbili OTC Kog, UHMLMATOpPa aApecHOM 3aABKU.
1203 HesepHbiit OTC Kog, KOHTpAreHTa a4pecHom 3as8BKU.
1204 HeBepHbIl TUM 3aABKM ANA MHCTPYMEHTA.
1205 HeBepHbIl TN 3aABKKU ANA NyNa TMKBUAHOCTU.
1206 HeBepHbIli TUN 33aABKM A4/1A YKa3aHHOIO KAMEeHTa.
1207 HeBepHasda ueHa gnA TMNa 3aABKU.
1208 HeBepHbIli 4ONONHUTENbHBIM 06BEM O1A TUNA 3aABKM.
1209 HesepHbili napameTp time_in_force gns Tmna 3anaBku.
1210 HesepHbili napametp flags gns Tuna 3anasku.
1211 HeBepHbIli HCTPYMEHT ANA peXXMMa NepecTaHOBKM 3asBKM.
1212 HesepHbili napameTp member_id ansa peknma nepecTtaHOBKU 3asiBKU.
1213 HeBepHbili napameTp client_id gna pexxnma nepectaHOBKM 3aABKMU.
1214 HeBepHbIli napameTp account A9 peXknma nepecTaHOBKM 3asBKMU.
1215 HeBepHO yKa3aHbl NapamMeTpbl OTK/IOHAEMO BCTPEYHOM afpeCcHOM 3aABKU.
1216 HeBepHble napameTpbl KOMaHAbI MepecTaHOBKU 3aABKN.
1217 HesepHbIli napametp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIli pexnm nepectaHOBKK 3aABKM A4 NOTUHA.
1219 HesepHbili napametp flags gns HCTpymeHTa.
1300 3anonHeHbl ob6a napametpa orig_clorder_id v order_id.
1301 MNosTopeHue clorder_id ana norvHa.
1302 LleHa BHE IMMUTOB NO UHCTPYMEHTY.
1303 HepoCTynHbIM ANA KNMEHTA TN 33ABKMU.
1304 HepocTynHbin ana nyna NIMKBUAHOCTU TUMN 3aABKMN.
1305 HepocTynHbii gna maplupyTmM3aumm octaTka No YKasaHHOMY MHCTPYMEHTY Ny IMKBUAHOCTHU.
1306 YKasaHHbIM Ny IMKBUAHOCTU HEAOCTYNEH A5 K/NEHTa.
1307 YKas3aHHbIA TUN 3aABKU HEAOCTYNEH AN YKa3aHHOro MHCTPYMEHTa.
1308 JIOrMH He MmeeT NpaBa CHMMaATb 3aABKKU yYKa3aHHoro TKC.
1309 JlornH He MmeeT Npasa NnepeasuraTb 3aaBKM yKasaHHoro TKC.
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1310 JIOrMH He MeeT NpaBa OTK/IOHATb AAHHYIO 3aABKY.

1311 K yKa3aHHOW 3asaBKe NnpumeHsaeTca KomaHaa Replace.

1312 3anBKa, KoTopas bblia oTnpaBneHa Ao cbos B TOProBoi cUCTEME, a MONYYEHa YKe NOCAe BOCCTAHOBNEHUA
cUCTEMBI.

1313 HepocTynHbI gna NMMUTUPOBAHUA MHCTPYMEHT.

1314 JIorMH He MMeeT NpaBa UCMNO/1b30BaTb AAaHHOE 3HaYeHue napameTpa mode.

1315 YYacTHWUKY K/IMPUHTA BbICTABEH 3aMpeT Ha OTNPABKY 3aABOK B AAHHbIW NyA IMKBUAHOCTW.

1316 YYacTHUKY TOProB BbICTaB/EH 3aNpeT Ha OTMNPaBKY 3aABOK B AAHHbIW Ny IMKBUAHOCTM.

1317 BbicTaBneH 3anpeT Ha OTNPaBKy 3aABOK C AAaHHOrO IOrMHa.

1318 KnneHTy BbICTaB/IeH 3anpeT Ha OTMPaBKY 3aABOK C AAaHHOrO IOrMHa.

1319 TKC BbICTaB/ieH 3anpeT Ha OTNPaBKY 3aABOK C AAaHHOrO IOTMHa.

1400 MHCTPYMEHT He AOCTyNeH ANa MapKeT-Menkepa.

1401 HeT npas ToprosBatb AaHHbIM MHCTPYMEHTOM.

1402 HeT npaB Ha yKa3aHuMe onuun He CBOAMUTb C MAapPKET-MENKEPOM.

1403 Y KnueHTa HeT Npas ToprosaTtb ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTM He AO0CTYNEeH AN AaHHOro MapLlpyTmMsaTtopa.

1405 HeT npas ToprosaTb AaHHOM KaTeropneit UHCTPYMEHTOB.

1500 YKasaHbl pa3Hble naeHTuduKaTopsl te_id.

1501 YKas3aH HeBepHbI naeHTUdMKaTop te_id.

1502 3anpoc nony4yeH Bo Bpemsa 0B6HOB/IEHWA MapamMeTPOB OrpaHMYeHHOro obecneyeHus.

1700 Y noruHa HeT nNpaBs ANA UCNOb30BaHUA OrpaHUUYeHHoro obecneyeHus.

1701 Y KAneHTa HeT NpaB ANA UCMO0Ab30BaHMA OfPaHNYeHHOro obecneyeHus.

1702 Y KNMEHTCKOW rpynnbl HET NpaB A/1A UCNO/Ib30BaHUA OrPaHUYEHHOro obecneyeHus.

1703 Y TKC HeT npaB 4214 UCNo/b30BaHWUS OrpaHMYEHHOro obecneyeHus.

1704 Y rnasHoro TKC HeT npaB A4/1a UCMONb30BaHMA OrpaHNYeHHoro obecneyeHus.

1710 HeBepHble NnapameTpbl orpaHUYeHHOro obecneyeHma Ana KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns aaa rpynnbl KAUEHTOB.

1712 HeBepHble napameTpbl orpaHuyYeHHoro obecneveHma ana TKC.

1713 HeBepHble napameTpbl orpaHMyeHHoro obecneyeHuns gna rnasHoro TKC.

1714 KomaHaa M3meHeHMA NapameTpoB orpaHMYeHHoro obecnevyeHns 4nA KNMeHTa NoayYeHa BO BpemMs BbINon-
HeHUA NpeablayLlein KomaHabl.

1715 KomaHaa n3smeHeHua NapameTpoB OrpaHMYEeHHOro obecneyeHuns ana KNMEHTCKOW rpynmnbl Noay4yeHa BO

BPEMSA BbIMOJIHEHWA NpeablayLLet KOMaHAbI.
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1716 KomaHaa nsmeHeHus napameTpoB orpaHMyYeHHoro obecneveHusa ana TKC nonyyeHa BO Bpems BbIMNoHe-
HUA NpeablayLLei KOMaHabl.

1717 KomaHza nsameHeHua napameTpoB orpaHMyYeHHoro obecneyeHmsa ana rnasHoro TKC nosyyeHa Bo Bpems
BbINONHEHWA NpeablayLLeit KomaHabl.

1720 HeBepHbIi AMMUT ANs OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO UHCTPYMEHTY AN1A OrpaHUYeHHoro obecneyeHus.

1722 HeBepHbIi AMMUT MO 3aABKe A1 OrpaHUMYeHHoro obecneyeHus.

1723 HeBepHbIi 4ONOAHUTENbHbIN TUMUT A1A OrpaHUYeHHoro obecnedyeHums.

1750 He BbINONHAETCA IMMUT ANA OFPaHUYEHHOTO obecneyeHns Ha YPOBHE KAWEHTa.

1751 He BbINONHAETCA IMMUT NO MHCTPYMEHTY A1 OrpaHUYEHHOro obecrneyeHns Ha YPOBHE K/IMEHTa.

1752 He BbINONHAETCA IMMUT MO 3aABKE A1 OFPaHMYEHHOr0 obecrneyeHns Ha YPOBHE KAMEHTA.

1753 He BbINONHAETCA LONONAHUTENBHBIV IMMUT ANS OFPAHUYEHHOTO 0becneyYeHmns Ha YPOBHE KAMEHTA.

1754 He BbINONHAETCA IMMUT A5 OrPaHUYEHHOro obecrneyeHnsa Ha YPOBHE KANEHTCKOM rpynnbl.

1755 He BbINONHAETCA IMMUT NO MHCTPYMEHTY A5 OFPaHUYEHHOro obecneyeHns Ha YPOBHE KAUEHTCKOM rpyn-
nbl.

1756 He BbINONHAETCA AMMMUT NO 3aABKe AN5 OFPAHUYEHHOTO obecneyeHuns Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINONHAETCA A0MNONHUTENbHbIN IMMUT 1A OFPaHUYEHHOro obecneyeHns Ha ypoBHE KJMEHTCKOM rpyn-
nol.

1758 He BbINONHAETCA IMMUT AN5 OrpaHMYEHHOro obecneyeHuns Ha ypoBHe TKC.

1759 He BbINONHAETCA IMMUT NO MHCTPYMEHTY ANA OrpaHnYeHHoro obecneyeHnsa Ha yposHe TKC.

1760 He BbINONHAETCA IMMUT NO 3aABKe A1 OrpaHMYeHHOro obecneyeHuns Ha ypoBHe TKC.

1761 He BbINoNHAETCA AOMNONHUTENbHbIA NMMUT ANA OrpaHUYeHHoro obecnedyeHuns Ha yposHe TKC.

1762 He BbINONHAETCA IMMUT 15 OFPaHMYEHHOro obecrneyeHuns Ha ypoBHe rnaBHoro TKC.

1763 He BbINONHAETCA IMMUT NO MHCTPYMEHTY /1A OorpaHuYeHHoro obecneyeHns Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT MO 3aABKE A1 OrpaHMYEHHOro obecrneyeHuns Ha ypoBHe rnasHoro TKC.

1765 He BbINONHAETCA AO0NONHUTENbHbIA NMMUT 1A OrpaHUMYEeHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1766 Y KMeHTa UMetoTcA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1767 Y KNIMEHTCKOWM rpynnbl UMEITCA aKTUBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1768 Y TKC nmetoTcs akTUBHbIe 3asiBKM OrpaHuYeHHoro obecnevyeHus.

1769 Y rnasHoro TKC nmetoTca akTUBHbIE 3afiBKM OrpaHUYeHHOro obecneyeHums.

1770 ®yHKLMOHAN orpaHMYeHHOro obecneyeHns NPMOCTAHOBNEH HA YPOBHE K/MEHTA.

1771 ®PyHKLMOHaAN orpaHM4eHHoro obecnevyeHna NPMOCTAHOBAEH HA YPOBHE rPynMbl KJIMEHTOB.

1772 dyHKUMOHAN orpaHMYeHHOro obecneyeHns NPUOCTaHOBAEH Ha ypoBHe TKC.

1773 dyHKLMOHaN orpaHMYeHHoro obecneyeHns NPMOCTaHOBNAEH Ha YPOBHe rnasHoro TKC.
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1780 YKasaH HeBepHbI Ny IMKBUAHOCTU A/1A OrpaHuYeHHoro obecneyeHums.

1800 YKa3aH HeBEepPHbIN TUMN A4OXO4HOCTMU.

1801 YKa3aHo HeBepHOoe HanpaB/ieHWe Npeobpa3oBaHMA 4OXOAHOCTHU.

2100 HesepHas napa (member_id, account).

2200 HeT npas Ha NOCbIZIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbicTaB/ieH 3anpeT YPOBHA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB.

2203 BbicTaBneH 3anpeT ypoBHA Y4aCTHUKA KANPUHTA.

2204 BbiCcTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

2300 HeT npaB Ha BbICTaB/IEHWE 3aABKM 63 NpoBEepKM 40CTAaTOYHOCTH.

2400 HeT npaB Ha yaaneHue 3aaBKu.

2600 HeT npas Ha BbiCTaBieHUe AMmuTa BupTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/NIEHNE INMUTA KNUNEHTY.

2602 HeT npaBs Ha BbICTaB/IeHNE AMMUTA rpynne KAMEeHTOB.

2603 HeBepHbIli napameTp type.

2604 HesepHbIli napameTp value.

2605 CoBnageHune napameTpos type.

2700 HepnocTaTouHO CpeacTB Ha YPOBHE KANEHTA.

2701 HenocTaToYHO aKTMBOB Ha YPOBHE K/WEHTa.

2702 HepnocTaTouHO CpeacTB HA YPOBHE rpynnbl KAMEHTOB.

2703 HepoctaTouyHO aKTWMBOB Ha YPOBHE rpynmnbl KIMEHTOB.

2704 HepocTtaTo4Ho cpeacts Ha yposHe TKC.

2705 HepocrtatouHo akTMBOB Ha yposHe TKC.

2706 HepocTtaTo4yHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepocTaTouHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepnocTaTouyHO CpeacTB Ha YPOBHE YYAaCTHUKA KANPUHTA.

2709 HepnoctaTouHO 3a6/10KMPOBaHHbIX aKTUBOB.

3000 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAe/0K, HM NOCTaHOBKM B oMepesb 3aaBOK BCAeACTBUE TOTO,
4TO TUN 3aABKM 'PbIHOYHAA' AN 'NUMUTHAsA 10C').

3001 3anBKa OTBEPrHyTa ayKUMOHOM (He BblJ10 HU CAE/OK, HU NOCTaHOBKM B 0Mepeb 3aABOK BC/eACTBME BO3-
MOYKHOW Kpocc-Caesku).

3002 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAeN0K, HYM NOCTaHOBKM B oMepeab 3aABOK BC/eACTBME BO3-

MOXHOr0 BUAMMOrO nepeceyeHns odepeam 3ansok).
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3003 YKasaHHaA KANEeHTCKaA 3asBKa He HallaeHa.

3004 HaliaeHa akTMBHan 6J10KMPOBKaA MO YKa3aHHOMY MHCTPYMEHTY.

3005 Y NoruHa HeT nNpaB TOpProBaTb AaHHbIM MHCTPYMEHTOM B TEKYLUMI NepUoa.

3006 HesepHoe 3HayeHune aTpmbyTa Dir MaM TMN y4acTHUKA B 3aABKe AR TeKyLwen ctagum IPO.

3100 TKC nokynaTens u TKC npogaBua He MMetlT NpPu3Haka KOHBEPCUMOHHOTO baHKa.

4000 B KnMeHTCKOM 3anaBKe yKasaHa naowaaka ECN, HoO UnM oHa HeaKTUBHA, UM HEAKTUBEH HM OAMH U3 Nyn0B
JNIMKBUAHOCTMU.

4001 B 3aABKe yKa3aH Nya IMKBUAHOCTU, N OH HEAKTUBEH.

4002 3aABKa NPUHYAUTENIbHO MAPLLPYTU3NPYETCA Ha Ny IMKBUAHOCTU, KOTOPbIN HefoCTyneH. BosamorkHo, npwm
OTK/IOHEHWW 33aABKN TOProBOM CUCTEMOM NO PUCKaM.

4003 KnueHT He 3aperncTpmMpoBaH Ha BCex nyaax JIMKBUAHOCTU, AOCTynHbIX gna ECN.

4004 KNMEeHT He 3apernctpmnpoBaH B TOProBoi cUCTEME, B KOTOPYHO HaNpAMYHO HamnpaBAseTca 3anBKa.

4005 KAWeHT He 3aperncTpupoBaH B nyJie IMKBUAHOCTU, B KOTOPbIN HaNpAaMyHO HanpasaseTca 3aAaBKa.

4006 3asnBKa He MOXKeT 6bITb MapLIPYTU3MPOBAHA HU B OA4MH Ny INKBUAHOCTU.

4100 OxumaaeTca BbINONHEHME yAaNeHMA AAHHOM 3anaBKMU.

4101 MpWKa3 OTK/JIOHEH BHELLHEM N0oWaaKoM.

4200 Ons TKC, 3aperncTpupoBaHHOro B NyJ/e JIMKBUAHOCTU, YKa3aH HEBEPHbIN K/IUEHT.

4201 YKaszaH HeBepHbIn TKC gna nyna AMKBUAHOCTU.

5000 HeBepHbI TN cOObLEeHUs ANA NPUKAALHOTO YPOBHA.

5001 HeBepHbIli napameTp routing_dest.

5002 HeBepHbI TN cOObLEeHUs ANA NOTUHA.

5003 Y NoruHa HeT nNpas ANA AaHHOro TUNa CoobLLeHUS.

5200 JIOrMH € JaHHBIM NAEHTUPUKATOPOM YIKe MMEET aKTUBHYHO CECCUIO.

5201 HacTpoliku cepBepa Bxoaa ycTapenu.

5202 HeBepHbili napametp heartbeat.

5203 HeBepHbIli IOTMH UM NapOob.

5204 HeBepHbIii HOMep Noy4eHHOro coobleHus.

5205 HeBepHbIli TUN cOObLWEHMA ANA CECCUOHHOTO YPOBHSA.

5206 MNonb3oBaTenb He aBTOPM30BaAH.

5207 3anpoc Ha nepeoTnpaBKy NOAy4YeH BO BpeMA BbINONHEHMA NpeablAyLLEero 3anpoca Ha NepeoTnpaBky.

5208 HeBepHbIi HOMep coobLEeHUs ANa NePECbITKN.

5209 HeBepHbIli napameTp reset_seq.

5210 CnvwKkom 601blIo AnanazoH HOMEPOB 3anpallMBaeMblX COObLLEHUN.
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5211 HeBepHbIli pazmep coobLLeHMsA 414 CECCUOHHOTO YPOBHS.
5212 CoeanHeHmne pa3opBaHO ONepaTopom.
5300 HeBepHbIli TOMKK.
5301 Cpe3 c 06HOBNEHUAMM YyrKe TPaHCANPYETCA.
5302 He 3anpolueH cpes c 06HOBNEHUAMM.
5303 3anpawmnBaembiX AaHHbIX HET.
5304 3anpoc nosy4yeH Npu BbINOJHEHUM NpeablayLero aHaaormyHoro 3anpoca.
5400 MpucyTtcTBYET NapameTp reset_seq, Ho c6poc HOMepPOB cOObLEHMA NpeablAyLWero CoeguHeHNa He BO3MO-
XKeH.
5401 MpeBbiWeH AMMUT COOBLLEHNIA.
5601 3anonHeHbl 06a NapameTpa account u parties.
7000 3anABKa yAasieHa 40 OTNPaBKM BO BHELIHWUIN Ny IMKBUAHOCTH.
7001 YaaneHue 3asaBKW, ANA KOTOPOW HE NOJIlyYeH OTBET.

TaKKe MoryT NpuxoguTb OWNOKKM B AManasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpbIe BEPHY/Ia TOProBas cMcTema
MocKkoBckol 6upxku (ASTS). YTo6bl MONYYNTL HOMEP OLIMOKM TOProBoi cuctembl ASTS, HYXKHO U3 BHYTPEHHEro HOMepa
owmnbKK BblyecTb 11000. OnuMcaHne TaKMX OLIMBOK KNMEHT MOMKET Y3HATb U3 IOKYMEHTALMM K TOproBon cucteme ASTS.

58



MNonHaa nctopua NU3MEHEHW

MpunoxxeHue B. NMonHaa ncropma nsmeHeHUU

Bepcus 1.19.6 27 oktabps 2023 roga

O6HoBneHO onucaHue pasgena 3.6 Notok Commons.

Bepcua 1.19.5 29 niona 2023 ropa

JobasneH pasgen 2.8 PasmepHocTb o6bema.

Bepcua 1.19.4 2 mapta 2023 ropa
Cuctema NTKC nepenmeHoBaHa B SPB Platform.

Bepcua 1.19.3 9 aekabpa 2022 roga

M3meHeH norotmn KOMMNaHum Ha TVITyI'IbHOl‘/lI CTpaHuue.

Bepcua 1.19.2 6 aekabpa 2021 roga
1. OBHOBEH CNUCOK NY/N0B IMKBUAHOCTU B pasaene 2.7 NaeHTMdUKaTOPbI NYN0B IMKBUAHOCTHU.
2. Bpasgen 3.11 Notok Instruments ago6asneHo coobuweHne BondAccruedinterest.

3. Bpa3sgene4.1.11 OtyeT 06 OTKJIOHEHMM 3aMpOCa YTOYHEHO onucaHue nons topic_firstseq B coobuieHnm TopicReject.

Bepcua 1.19.1 6 oktabpa 2021 roaa

1. [OobaeneH Tvn ueHHon bymaru "Buprkesas obanrayma” (ExchangeTradedBond) B none security_type B coobuweHum
Bond B NoTOKE MHCTPYMEHTOB.

2. [lobaBneHa TabaMLa COOTBETCTBMA MapKUPOBOK KaTeropuit MHcTpymeHToB B MTKC n "UHTepdakce".

Bepcua 1.19.0 4 asrycra 2021 roaa
1. [dobaeneHo nosne category B coobluieHue Instrument B noToke Instruments.
2. [lobaBneHa owmnbKa c Kogom 1405 B MpunoxeHune A
3. O6HOBNEH CNUCOK NY/NI0B IMKBMAHOCTU B pasgene 2.7 UaeHTndukaTopbl Nynos AMKBULHOCTU.

Bepcua 1.18.2 2 mapta 2021 ropa
1. O6HoBneHo onucaHue pasgena 3.4 Motok CurrentPriceOfMarket.
2. CoobueHune Trade nepemmeHoBaHo B Indiquote.

Bepcua 1.18.1 23 Hoa6pa 2020 roaa
B pasgen 3.5 NoTok BestPrices pobasneHo coobuweHne EmptyBook.

Bepcua 1.18.0 2 ceHTa6pa 2020 roaa
1. KomnoHeHT sub_aggr nepemmeHoBaH B sub_dom. lobaBneHo none yield.
CoobueHne AggrMsgOnline nepenmeHoBaHo B8 DomOnline.
CoobueHne AggrMsgSnapshot nepemmeHoBaHo B DomSnapshot.
B coobuieHns DomOnline n DomSnapshot gobasneHo none aggr_entry.

M3meHeH Tmn nona aggr_offset B cooblweHnax DomOnline 1 DomSnapshot.

B notoke Trades B coobuieHmmn Trade go6asneHo nose yield.
B notoke CurrentPriceOfMarket B coobuieHnn Trade aobasneHo nose yield.
B notoke CurrentPriceOfMarket 8 coo6wweHnn Trade gobaBneH npusHak Bbicokon anksmaHoct HIGH_LIQUIDITY.

L e NoOU R WD

Lo6aeneHbl napameTpbl yield_close u yield_last B8 notroke Commons.

Bepcua 1.17.7 24 viiona 2020 ropa
B pasgen 3.6 MoTok Commons Ao6aBneHbl 3HAaYEHUsI KOAOB NOKasaTenen B Tabamubl 22 n 23.

Bepcua 1.17.6 2 uioHa 2020 roaa

B onucaHue coobueHunit TradeModes nobaBneHo npeaynpexaeHme o HeuenecoobpasHOCTM UCNONb30BaHMA NapameT-
POB KOHKPETHbIX TOPrOBbIX PEXUMOB A1 HACTPOMKKN PaboTbl TOProBOM CUCTEMBI.

Bepcua 1.17.5 17 anpensa 2020 roaa

59



1.

2.

MNonHaa nctopua NU3MEHEHW

B pasgensi 1.4.1 n 1.4.2 nobasneHo onucaHne noBeaeHMsA TOProBon CUCTEMbI B C/Ty4ae OTCTYMN/IEHUA OT CTaHAAPT-
Horo cnocoba 06paboTKM NOTOKOB AaHHbIX.

B pasgene 4.1.9 MsmeHeHO onucaHWe AONYCTUMbIX [AMana3oHOB 3HAYeHWI ANA NapamMeTpoB topic seq U
topic segend.

Bepcua 1.17.4 24 ausapsa 2020 ropa

Job6asneH pasaen 4.1.4, onucbiBatowmii orpaHMYEHME YaCcTOTbl OTMPABKU KIMEHTCKUX COOBLLLEHUIA.

Bepcua 1.17.3 25 uiona 2019 roaa

Pasgen 4.1.3 nepenmeHoBaH B "lMoaaepxaHne CeCCMM B aKTUBHOM COCTOAHMUM". YTOUHEHO ONMcCaHUe MexaHU3Ma noa-
[OEP’KaHMA CeCCUM B aKTUBHOM COCTOAHMMN.

Bepcua 1.17.2 1 pespana 2019 ropga

Job6aeneHo 3HauyeHue 4 (MemberTariff) ana nons fee_schema B coobuweHum Instrument.

Bepcua 1.17.1 14 pekabpa 2018 roga

1.

L o N U R WD

MN3meHeHa CTPYKTYpa AOKYMEHTA.

M3meHeHa TepMUHONOMMA B YaCTU ONMCAHMA TPAHCAALMM SAHHBIX B MOTOKaX.

Job6asneHo onucaHue Kno4veit B COObLLEHNAX MOTOKOB.

[ob6aeneHbl HazBaHUA cooblueHnl B noTokax OrderBook, Trades, CurrentPriceOfMarket, BestPrices 1 Commons.
CoobuieHune Heartbeat (msgid=15236) nepenmeHoBaHo B MdHeartbeat.

KomnoHeHT topic_header nepenmeHoBaH B header.

KomnoHeHT addresses nepemmeHoBaH B Report_Address.

KomnoHeHT CommonEntry nepemmeHosaH B CommonsUpdateEntry.

KomnoHeHT Pricelevel nepermeHoBaH B sub_aggr.

10. KomnoHeHT BestPrice nepenmeHoBaH B sub_best.

Bepcua 1.17.0 03 Hoa6pa 2017 roaa

1.

© N A WwN

B notoke Instruments go6asneHo coobuieHne BorrowingStatus.

B coobuieHnn TradeModes nsameHeHo 3Ha4yeHMe noaa msgid.

B coobuweHnn TradeModes nobasneHo none over_the_counter.

B coobuwieHnmn Instrument nsmeHeHo 3HaveHWe nons msgid.

B coobuweHuun Instrument go6asneHo none borrowing_status.

B coobuweHun TradinglnstrumentStatus none trading_status nepenmeHoBaHo B status.

[obaeneHbl napameTpbl B NoToke Commons, HeA,0CTYMHbIe B PEXKMME BHEOUPIKEBbIX CAE/OK.
Job6aeneHbl Kogbl OLNOOK.

Bepcus 1.16.0 30 HoA6pa 2016 roga

1.
2.

B KomnoHeHTe Period gobasneHo nostopstolieecsa nose markets.
B coobuieHnn Instrument nsmeHeHo 3HayeHune nons msgid.

Bepcua 1.15.1 5 anpensa 2016 ropa

M3meHeHO onucaHme pasgena 4.1.9.

Bepcua 1.15.0 23 mapta 2016 roaa

JobaeneHo coobuieHne Market B noTok Instruments.

Bepcua 1.14.0 9 mapta 2016 ropa

1.
2.
3.

B cpese notoka Commons U3MeHeHO TpaHCAnpyemoe coobuieHue.
YaneH AONONHUTENbHBIN NOTOK cpe30B NoToka Commons.
Jo6aBneHbl HOoBble 3HauYeHMA 73 1 75 nons type B coobuieHnn Commons.

Bepcua 1.13.0 24 pekabps 2015 ropa

1.

[obaeneHo none is_test B coobuweHuns Currency, Issue, Spot, Futures u Bond.
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2. B coobuweHun Instrument gobasneHsbl nona is_test, te_id n be_mode, yaaneHo none reserved 1 MU3MeHEHO 3Haue-
Hue nonsa msgid.

3. B komnoHeHTe Underlying go6asneHo none flags n usmeHeHa pasamepHoCTb nona qty.

Bepcus 1.12.0 10 HoA6pa 2015 roga
[obaeneH HoBbI NnoToK CurrentPriceOfMarket.

Bepcua 1.11.1 14 oKtabpa 2015 roaa
YTOUYHEH TUN PbIHOYHBIX AaHHbIX A8 3HaYeHUA 76 nonsa type B coobueHnn o6HoBaeHMa Commons.

Bepcua 1.11.0 1 okta6pa 2015 roaa
YTOuHeH pa3mep A KomnoHeHTa Underlying: nameHEéH TvMn nona gty.

Bepcua 1.10.1 6 asrycta 2015 roaa
JobasneH pasgen 1.4.

Bepcua 1.10.0 2 uiona 2015 roaa
1. U3ameHeH nopagok noneii trade_mode_id v reserved B Tabaunue ana coobuieHms Instrument.
2. [lobasneHo 3HauyeHne 76 nons type gnsa coobuieHma obHosaeHMa Commons.

Bepcua 1.9.0 19 uioHa 2015 roaa

MN3meHeH popmat coobuyeHmna Instrument: pasmepHOCTb NOAA trade mode id ymeHblueHa A0 AByx 6aiT, nepes HUM
nobasneHo none reseved

Bepcua 1.8.4 27 anpensa 2015 roaa
YTO4YHEH pasmep Ans coobuieHuns cpesa Commons.

Bepcusa 1.8.3 25 mapra 2015 roga

YTo4YHeHa nocnefoBaTeNbHOCTb 3anucei nons fee_rate].

Bepcua 1.8.2 18 mapta 2015 roaa
YTouHeH pasmep ana coobeHma cpesa Commons.

Bepcua 1.8.1 13 mapra 2015 ropa
JobasneHbl 3HaueHus 79, 80, 81, 82, 83 u 85 B nosne type ana coobuweHns obHoBneHns Commons.

Bepcusa 1.8.0 20 peBpans 2015 roga
JobasneHo none accrued_interest B coobuieHmm Spot.

Bepcusa 1.7.0 11 ¢pespana 2015 roga
1. B nOTOKM MHCTpymeHTOB A06aBneHo coobuieHume TradinglnstrumentLimits.
2. [ob6asneHbl nonsa limit_up u limit_down B coobuwieHune Instrument.
3. [ob6asneHo none is_ext_close B coobueHne TradeModes.
4

. JobaBneHbl nonsa reg_num, issuer_name, issuer_country, face_value, face_value_currency, total_amount,
security_type, issue_date u quotation_list ana coobuweHus Issue.

5. fobaBneHbl nona reg_num, issuer_name, issuer_country, face_value, face_value_currency, issue_amount,
security_type, issue_date u quotation_list gns coobuweHuns Bond.

6. B coobueHnn Bond nepenmeHoBaHo none maturity_date B8 maturity.

Bepcus 1.6.0 20 Hos6ps 2014 roaa
1. [Job6aeneHo HOBOe 3Ha4yeHMe B nosie mode 415 KomnoHeHTa Period.
2. [ob6asneH JoNofHUTE bHbIM NOTOK cpe3oB A/A noToka Commons.
3. [Oob6asneHbl HOBblE TUMbl PbIHOYHbIX AAHHbIX B COO6LWEHNN CommonsUpdate.

Bepcusa 1.5.1 29 oktabpa 2014 roaa
1. B nonsax type u scalping_type B coobweHum Instrument n3ameHeH CNMCOK 3HAYEHUIA.
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2. AKTyanv3upoBaHbl CNPABOYHbIE faHHbIe TPAHC/IMPYeMble B MOTOKe Instruments.

Bepcua 1.5.0 16 oktabpa 2014 roaa

[o6asneHo nose price_average B coobuieHne cpesa Commons.

Bepcusa 1.4.0 6 okTa6bpsa 2014 ropa
[JobaBneHbl HOBble 3HaueHnA nona type B coobleHne obHoBneHna Commons.

Bepcua 1.3.0 1 oktabpsa 2014 ropa
1. U3ameHeHbl msgid B coobuieHmax Currency, Issue, Bond, Futures, Spot, Instrument.
B noToku uHcTpymeHTOB A0b6aBneHo coobleHne TradinglnstrumentStatus.
M3meHeHa pasmepHoCTb Nosa code B coobuieHunax Currency, Issue, Spot, Futures n Bond.
MN3meHeHa pasmepHOCTb Nosa symbol B coobuieHun Instrument.
[JobaBneH KOMNOHeHT instrument_status B kKomnoHeHT Exchangelnstrument.

o vk wnN

B cooblueHum Instrument none status 3ameHeHO KOMMOHEHTOM instrument_status.

Bepcua 1.2 26 aBrycta 2014 roaa

1. Job6asneHo coobuieHne Bond B noTok Instruments
2. [obasneHbl nona price_auction_close n vol_auction_close B coobuieHne cpesa Commons

Bepcua 1.1 1 asrycra 2014 roaa

JobaeneHo coobuieHne CombinedCommodity B noTok Instruments

Bepcusa 1.0 6 uoHa 2014 ropa

Job6asneH noTtoK Instruments

Bepcua 0.3 4 uoHa 2014 ropa

1. UameHeH popmaT coobuieHuns ana notoka OrderBook: gobasneHo none Pricelevel_offset; konnyectso 3anuceit
BNIOXKEeHHOW rpynnbl PriceLevel Tenepb MoeT 6bITb NPOM3BObHBIM

2. U3meHeH dopmat coobuieHunsa ans noToka BestPrices: gobasneHo none BestPrice_offset; konnyecrtso 3anucei Bno-
YKeHHOMW rpynnbl BestPrice Tenepb MoOXeT 6bITb MPOM3BO/bHbIM

3. U3meHeH popmart coobueHns CommonUpdate: gobasneHo none CommonEntry_offset; konnuectso 3anucei Bno-
»KeHHol rpynnbl CommonEntry Tenepb MOXKeT BbITb NPOM3BO/IbHbIM

4. WN3meHeH popmat coobuieHmin SnapshotStarted n SnapshotFinished: nobasneHo none server_time nepsbim nocne
3aronoska frame

5. U3meHeH nopagoK nonei B coobuweHnsax Heartbeat n EmptyBook: none server_time crtasno nepsbim nocne 3aro-
noska frame

6. M3meHeH dopmaT coobuieHuns Report (oTBeT cepBepa Bxoaa): AobasneHo none addresses_offset; kKonmuecTso 3a-
nucer BNIOXKeHHoM rpynnbl addresses Tenepb MoXKeT 6bITb MPOM3BOJIbHbIM

7. U3meHeH popmat coobuyeHuns ResendReport: paamepHoCTb nons status ysennyeHa ao int2

8. M3meHeH dopmaT cooblieHma TopicReport: pasamepHoCTb nosel status U marker ysenmyeHa go int2
9. M3meHeH 3aronoBoK COObLLEHNI, BO3BPALLAEMbIX LUIO30M BOCCTAHOBNEHUA

10. UsmeHeH nopApoK nosielt B KOMnoHeHTe gate_header: server_time, source_id, clorder_id, user_id
11. UameHeH nopAagoK noiei B KomnoHeHTe topic_header: topic_id, topic_seq, server_time, source_id

Bepcusa 0.2 22 mana 2014 roaa

[o6aBneHo onvcaHMe WA03a BOoCcCTaHOBAeHMSA (pa3aen 4)
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