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1. KpaTtkum 0630p cepBuca
1.1. NoTOKM AAHHDbIX

KnneHTam TOproBow cucTemMbl JOCTYMHbI Cneayowme NoTOKN AaHHbIX:

1. OrderBook — obbeanHeHHas oyepeab 3a9BOK O4HOMO WM HECKONbKMX MYA0B NMKBUAHOCTH, arpernpoBaHHas no
LEHOBbLIM YPOBHAM. K0/iMuecTBO LeHOBbIX ypoBHeit: 50.

2. Trades — CNUCOK CAEeNO0K, 3aKNHUYEHHbIX B MYNaX IMKBUAHOCTU KAMEHTaMM TOPrOBOM CUCTEMbI B TEYEHUE TEKYLLETO
ONepaLmMoHHOro AHA.

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

BestPrices — nyylume LeHbl NOKYMNKN U NPOAAXKM B 06begMHEHHO 0Yepeam 3aABOK.
5. Commons — CTaTUCTUYECKUE PbIHOYHbIE NAaPAMETPbI NYN0B IMKBULHOCTU.

MapameTpbl 4NA NOAK/IOUEHUA K NOTOKAaM nepeymncieHbl B 4OKymeHTe Adpeca 0415 MoOKMOYEeHUS.

1.2. PeXXumbl TpaHCcAALUMU

Motokn OrderBook, BestPrices »¥ Commons TpaHCAUPYHOT AaHHbIE B ABYX PeXUMax — cpe3 u o6HoBAeHuA. MoToku Trades
n CurrentPriceOfMarket TpaHCAMPYIOT TONIbKO 06HOBAEHMSA (AaHHbIE O NPeAblAYLLMX CAeNKaX MOTYT B6biTb NOAYYEHbI NpU
nomoLLm ocoboro mexaHvMama, AOCTYNHOrO B NOCAEAYIOWMNX BEPCUAX).

Cpes npeacTasnaet coboi NoAHOE ONMCaHNe aKkTyasibHbIX AaHHbIX, HAaNpMMep BCO oyepesb 3aaBOK, U NepesaeTca coob-
weHmem MarketDataSnapshotFullRefresh [W] C3agaHHOM NEPUOANYHOCTbIO. Kak MpaBuao, 0aNH CPe3 COAEPKUTCA
He B 04HOM, a B HECKOJ/IbKMX NOC/eA0BaTe/IbHbIX COOBLEHMAX. 3HaYeHne nonsa LastFragment [893]=Y yKa3blBaeT Ha
nocnegHee coobLieHne LMK, COAeprKalLero oguH cpes. OaMH cpes OTHOCUTCA TO/IbKO K OAHOMY MHCTPYMEHTY, YKa3aH-
HOMY B nojie SecurityID[48], CamM PbIHOYHbIE AAHHbIE YKa3aHbl B MOBTOPAIOLLEMCA KOMMNOHEHTE MDEntry.

O6HoBNEHMA NPEeACTaBNAIOT COBOM OTAeNbHbIe COObLEeHNA MarketDatalncrementalRefresh [X], dopmmpyemble
nepegasaemble KANEHTY NPU HacTynaeHnn cobbiTna. OgHo cooblieHne MarketDatalncrementalRefresh [X] MOXKET
BKJ/1tOYaTb B ce6a 06HOBAEHUA, OTHOCALLMECA K PA3IMYHBIM MHCTPYMEHTAM, Camo 0BHOB/IEHUE COLEPIKUTCA B NOBTOPSAIO-
LLEeMCA KOMMNOHEHTe MDEntry.

B cnyyae otcytcTBMA obHoBNEHUI cUCTEMaA oTnpasnAaeTr COO6LLI,EHVIE C Oﬂpe,D,EHEHHOVI nepuvoan4HocTtbio. OHO NpeaHa-
3HaAYeHOo ANA NOATBEPXKAEHMA HANMYMA CBA3M B KaHane. OTcyTcTBue COO6LLI,EHVIVI B Te4eHne gantTenbHOro nepmnoaa obo-
3HavaeT nbo 3a4€EepPXKKH, nmbo OTCYTCTBME CBA3U B KaHane.

1.3. KaHanb! TpaHchauuu

Kaxkablh NOTOK PbIHOYHbIX 4AHHbIX TPAHCANPYETCA ABYMSA MAEHTUYHbIMK UDP-KaHanamu — A 1 B. Mo 3TMm KaHanam oga-
HOBPEMEHHO PACCHINAOTCA UAEHTUYHbIE COOBLLEHNA C OAHUMMU U TEMU Ke Homepamu. [lybanposBaHme KaHaN0B NOBbI-
LWaeT HafeXKHOCTb TPAHCALNK, 3HAYUTENIbHO CHUXKAA BEPOATHOCTb NOTEPM NAKETOB, MOCKObKY NpoTokon UDP He rapaH-
TUPYET HU [OCTABKY BCEX COODOLLEHUIA, HM AOCTAaBKY COOBLLEHNI B NOPAAKE UX OTNPaBAEHMA. [101b30BaTENIO pEKOMEHAY-
€TcA NOAKNIYATLCA K 060MM KaHanam. Tak, ecnun B KaHane A nocne coobuieHmsa n—1 6b110 noayy4eHo coobueHne n+l, To
coobuieHre n morio 6bITb NOYYeHO B KaHane B. Ecamn coobuieHme 0Kasanocb NoTepsHO B 060MX KaHanax, HeobxoamMmo
MB0 0XKMAATb NONYYEHUA CAEAYIOWErO CPE3a B COOTBETCTBYIOLLEM NOTOKE, IMHO BOCNO/Ib30BATLCSA LWIHO30M BOCCTAHOB-
NeHusa coobueHnn.

1.4. NMopAaaoK nonyyeHUsa u o6paboTKkn AaHHbIX U3
NOTOKOB

[nA NOTOKOB, TPAHCAMPYHOLLMX Cpe3bl U OBHOBNEHUA, PEKOMEHAYETCA B Ha4ale TOProBOro AHA NOAKNIOYUTLCA B 060MX
peXXumax ogHOBPEMEHHO, NO/YYUTb NOHbIM Cpes, MPU 3TOM 3anucbiBan npuxoaalime obHoBneHMA. PekomeHayeTca co-
XpaHATb coobueHmnsa n3 asyx UDP-kaHanoB (KaHanbl A 1 B), ynopagoumnsasn cooblieHns no Homepam. Ecam obHapyskeH
nponyck B 06HOBNEHMAX B OAHOM U3 KaHanoB, NPONyLeHHble COOBLLEHNA MOXKHO 3aMpPOCUTL B LU/IKO3e BOCCTAHOB/e-
HWA (NponyLeHHble COObLLEHNA cpe3a BOCCTAHOBUTb HENb3A). EC/IM No/lydyeHMe BOCCTaHOB/IEHHbIX COOBLLEHMI 3aHNMaEeT
MHOFO BpeMeHM, cnefyeT NOBTOPHO NOYYNTb cpe3 coobLLeHNI B MOTOKe.
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Koraa cpes nonyyeH nosiHOCTbIO, K HEMY CieAyeT NPpUMeHATb 06HOBeHUS. B coobLieHMAX 06HOBNEHMI COAEPIKATCA TEKY-
LMe MHKPEMEHTabHblE U3MeHeHUA BMUAa (a) pobasneHue, (6) usmeHeHune unu (B) yaaneHune. UHKpemeHTaNbHble 06HOB-
NIeHNn J0MKHblI 06pabaTbiBaTbCA TONLKO B MPAMOM XPOHO/IOTMYECKOM NOPSAAKE, KOTOPOMY COOTBETCTBYIOT HOMepa 06-
HOB/NIEHWUI RptSeq[83]. MepBbiM A0MKHO ObITb NPUMEHEHO 0OHOBNEHWE, HOMEP KOTOPOTrO Ha eAMHMLY 6o/blie HoMepa
RptSeq[83] U3 coobleHmnsa MarketDataSnapshotFullRefresh [W] (HOMepa nocnegHero 06HOBAEHUSA, OTNPABEH-
Horo 8o GopmMnpoBaHua cpesa).



O6wan nHPpopmaumsa o NpoToKoIe

2. O6bwan uHpopmauua o NPoToKone
2.1. Tunbl AaHHbIX

Tun coobuieHmna, onpeaenaembli B none MsgType [35] B 3ar0/I0BKe, YKa3aH B CKOHKax nocsie Ha3BaHUA COObLLEeHUA.
Hanuuue nons:

* R [required] — obnasaTenvHoe;
¢ N [nonrequired] — HeobA3aTesbHOE;
¢ C [conditionally required] — Heobxoanmoe npu onpeaeneHHOM YCI0BUN.

Tunbl AaHHbIX
Bool — NOrMYecKuniA TUN gaHHbIX. JonycTMmble 3Ha4YEeHMA: Y U N.

Char — OAHOCUMBO/IbHbIN TUM AaHHbIX. JonycTUMble 3HaYeHUss — cumBosibl ASCIl: naTUHCKMe BYKBbI, UMPPBI U NMYHKTY-
aUMOHHbIe 3HaKKU. He gonycTuMbl BUHAPHbBIN HYNb M BUHAPHAA eaMHMLA.

Int — LENOYUCNEHHbIN TUMN AaHHbIX.
Length — LLEN0YMUCNEHHbIV TUN AaHHbIX 418 0603HaYeHns A/IMHbI B 6anTax.

MultipleChar — CTPOKOBbIN TUMN AaHHbIX, NpeAcTaBaseT cobon 0AHOCMMBO/IbHbIE 3HAUYEHUSA, Pa3aefieHHble Npobenom.
Hanpumep: 18=0 =z.

NumInGroup — HaTypaabHOE YMCAO ANs 0603HAYEHUA KOMYECTBa 3anunceli B KOMMOHEHTe.
Price — gecATMYHAA A4pobb ana 0603HaYEHMA LieHbl; pa3aenuTenb —ToudKa.

Qty — HaTypanbHOe YnCNo 41A 0603HAYEHMA KONNYECTBA /IOTOB LLEeHHOM Bymaru.

SegNum — HaTypasbHOE YMCNO0 AN 0603HAYEHMNA NOPALKOBOro HOMepPa cCoobLLeHUs.

String — CTPOKOBbIN TUN AaHHbIX. CTPOKa MOKET NepesaBaTbca B 1060 KOANPOBKE; He A0NYCTUMbI BMHAPHBIN HyAb
1 6UHapHan eanHMLA.

Timestamp — CTpOKOBbIﬁ TUN OaHHbIX ANA YKa3aHUA BpeMeHN C TOYHOCTbIO 40 MUNNNCERYHA NO BCEMMpHOMV BpemeHu
(UTC) B popmaTe YYYYMMDD-HH:MM: SS.sss .

2.2. CTpyKtypa coobweHun FAST

Bce coobuieHus, oTnpaBasemble KANEHTY, CPOPMUPOBaHbI B COOTBETCTBUM C NPOTOKOAOM FIX 1 3aKoAMpOBaHbI Mo npo-
ToKony FAST. Cuctema mncnonbayet npoTtokon FIX Bepcum 5 Service Pack 2 n npotokon FAST Bepcum 1.1. Bepcua npotokona
nocTtynHa Ha noptane FIXProtocol.org: http://www.fixprotocol.org/fast.

Karkpoe FAST-coobuieHMe npeaBapaeTcs noc/iefoBaTeNbHOCTblo M3 8 6anT. OHa CoAepsKUT 3HayeHue Mo
MsgSeqgNum[34] B HEKOAMPOBAaHHOM BUAE M MNO3BO/IAET Y3HATb HOMEP MOYYEHHOro coobleHMA 6e3 AeKoAMPOBaHMA.

FAST-coobLLeHMA MOTYT COAEepKaTb HEe BCE 3HAUYEHUA, TAK KaK B pe3y/bTaTe KOAMPOBAHMA B KaYeCTBe 3HAYEHWUI nonemn
MOFYT UCMO/Ib30BaThCA (a) KOHCTaHTbI, ONMcaHHble B WabnoHe, (6) 3HaYeHWe MO yMOAYaHUIO NPU OTCYTCTBUM 3a4aHHOTO
3HayeHus, (B) Npeablayliee 3Ha4YeHUe, () KISMEHEHMEe MO OTHOLWIEHMIO K NPeablAYLLEMY 3HAYEHUIO (AenbTa UM UHKpe-
meHT). Habop npeablaylumx 3HauYeHu coxpaHsaeTca B Kawe. Habop akTyaneH Tonbko gns ogHoro UDP-naketa (FAST-co-
obLeHnn) n cbpacbiBaeTca nepes 06paboTKON KaxkAoro nocaeayowero coobueHnn (4enbta B 3TOM BepCUM HE UCMONb-
3yeTca).

LLa6noH FAST-coobuieHnii

[Ons nekoampoBaHMA CO0BLLEHMIA UCNONb3YITe WabnoH fast.xml. B wabnoHe popmat TpaHcanpyembix FAST-coobuieHumi
npeacTasnieH B Buae cTpykTypbl XML. MocneposatenbHOCTb XML-3/1eMEHTOB COOTBETCTBYET NOC/EL0BaTEeIbHOCTH NoAew
B FAST-coobLueHnn. imsa anemeHTa yKasblBaeT Ha UCMO/Ib3yEMbIit TUN AAaHHbIX (CTPOKOBBIN, LLE/IOYUCTEHHDBIN U T.4.), aT-
pUBYT name COAEPKUT UMSA NOASA, @ aTPUBYT id — HOmep Tera no npoToKkony FIX.

ATpnbyT presence="optional" NPOCTaBAEH ANA NOJEN, KOTOPblE MOMYT OTCYTCTBOBATb B COObLLEeHNN. OBpaTUTe BHU-
MaHue, YTO WaboH ONMCLIBAET CTPYKTYPY COOBLLEHNI ANA BCEX MOTOKOB, NO3TOMY aTPUBYT NpoCTaBAeH ANa NOAsA, KOTo-
poe MOXeT OTCYTCTBOBaTb B CO0BLLEHMM XOTA Bbl O4HOMO NOTOKA.

[ns KaXKaoro anemeHTa ykasaH onepaTop A58 AekoanposaHus (constant, default, copy, delta, increment).


http://www.fixprotocol.org/fast
ftp://ftp.spbexchange.ru/TS/FAST
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2.3. CTpyKTypa coobweHun wno3a BOCCTAaHOBIEHUSA

FAST-COO6LLI,EHVIFI, TpaHCAnpyemble WAK30M BOCCTaHOBNEHNUA, MONTHOCTbIO MAEHTUYHbI TEM, KOTOpPbIE 6b1n OTnpaB/eHbl
paHee B COOTBETCTBYHOLWEM NOTOKE PbIHOYHbLIX AAHHbIX.

Karkpoe FAST-coobuieHMe npeaBapaeTcs Noc/iefoBaTeNbHOCTblo M3 8 6anT. OHa COoAepsKUT 3HayeHue nossA
MsgSeqgNum[34] B HEKOAMPOBAaHHOM BUAE M MNO3BO/IAET Y3HATb HOMEP MOYY4EHHOro coobleHMA 6e3 AeKoAMPOBaHMA.
3aron0BOK U Tpeiinep coobueHns

Karkpoe coobuieHne HauMHAEeTCA € 3aro/I0BKa M 3aBepLUaeTca TPennepom.

(DMKCMpOBaHHyIO nosnunio B 3arosioBke KMMEKT TOJIbKO TpU NOJSIA: NepBbIM obasarenbHo naet none
BeginString[8]=FIXT.1.1, 32 HuMM cneayetr none BodyLength[9] K pganee MsgType[35]. 3HayeHuem
BodyLength[9] sABAAeTCA A/MHA cooblieHUs B HaliTax, KOTOpas BblUMCAAETCA HAuMHaA C Tera, Cleaylollero 3a
BodyLength[9], 1 3aKaH4MBaA pasgenurtenem nepes CheckSum[10].

Tabnuua 1. dopmat 3aronosKa cooblieHus

Ter Mone | Tvn Onucanune
8 BeginString R |String Mepsoe none coobLeHns
Bo3MOHble 3HaYeHus:
® FIXT.1.1
9 BodyLength R |Length [OnunHa Tena coobuieHus B banTax
35 MsgType R |[String Tun coobueHuna
49 SenderCompld R |String NaeHTUdUKaTop oTnpasuTens
56 TargetCompld R |String NaoeHTudukatop nonyyatens
34 MsgSeqNum R |SegNum MopsAKoBbIM HOMep coobLieHnA
52 SendingTime R |UTCTimestamp |Bpemsa nepegaun coobuieHns

Tpeitnep coobLieHnsa cocTouT M3 Tera CheckSum|[10], B KOTOPbII 3anucbiBaeTcs TpexbaiTHan NPOCTasn KOHTPObHAA CyM-
Ma.

Tabnuua 2. Popmart Tpeiinepa coobueHnn

Ter Mone O Tun OcobeHHoCTH

10 CheckSum R |String KoHTponbHasa cymma coobuieHusa (3 6ainTa)

2.4. Pa3amepHocTb 06bema

He3aBMCMMO OT HanpaBieHWUa MapwpyTU3aLmmn, ob6bem 060 3aSBKM YKa3blBAE€TCA BO BHYTPEHHWUX I0TaX TOProBoW Cu-
cTeMbl.

Pasmep BHYTPEeHHEro n0Ta B TOProBOM CUCTEME MOMKET OT/INYaTbCA OT pasmepa J10Ta BO BHELUHeN cucteme Ans 04HOro
M TOrO e TOProBOro MHCTPYMEHTa.

JI0THOCTb TOProBOro MHCTPYMEHTA 3aBUCUT OT Nepmroaa M yKasaHa B COOTBETCTBYIOLEM 6a1aHCOBOM MHCTPYMEHTE.
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3. CoobLweHna B NOTOKax
3.1. NoTtok OrderBook

B notoke OrderBook TpaHcampytoTca 06beMbl LLEHOBbIX YPOBHEN: cpe3 conepKut He 6onee 50 ypoBHeN; 06HOBNEHMUA
OTHOCATCA TaKXe K 50 BUAUMBIM LLEHOBbIM YPOBHAM.

3HayeHue nona MDEntryType [269] paBHO 0 419 KOTUPOBOK B NOKYMKY U 1 AN KOTUPOBOK B Npogaxy. Mpu aTom ueHa
YKasaHa B MDEntryPx [270], @ CyMMapHbIii 06bem 3a8BOK Ha LLeHOBOM YpOBHe — B MDEntrySize [271].

Tabnnua 3. Popmat coobuieHus MarketDatalncrementalRefresh [X] ana notoka OrderBook

Ter Mone Tvun 0 OnucaHune
8 BeginString String R |HavanbHaA cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuweHuns. 3HaueHue Bcerga x
1128 |ApplVerlD String R |Bepcus coobuieHmaA. 3HayeHne Bceraa 9
49 SenderComplD String R |UaeHTudUKaTop oTnpasuTens. 3HayeHUe BCeraa BEX
34 MsgSeqNum int R |Homep coobuieHusn
52 SendingTime int R |Bpems oTnpaBKu cooblieHuna
268 NoMDEntries length R |KonnyecTtBo 3anunceii B KOMNOHEHTE
83 > RptSeq int R |Homep obHoBAEHMA MHCTpyMeHTa. COOTBETCTBYET RptSeq[83]

B C006IJJ,EHMVI MarketDataFullSnapshotRefresh[W]

48 > SecuritylD int R |MaeHTMdUKATOp TOProBOro MHCTPYMEHTA
22 > SecuritylDSource int R |MaeHTMdUKATOP Nyna AMKBUAHOCTU
279 > MDUpdateAction int R

Tun 06HOBNEHUA. 3HAYEHUS:
* 0 (aobaBneHue);
* 1 (3ameHa);
¢ 2 (ypaneHwue)

269 > MDEntryType char R Tun 3anucK. 3HavyeHua:
* 0 (KOTMpPOBKa B MOKYMKY);
* 1 (KOTMpOBKa B NpoAay)
270 > MDEntryPx decimal R |LeHa
271 > MDEntrySize int R |CymmapHbIit 06bem 3a8BOK Ha LLEHOBOM YPOBHE, B /10TaX
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems obHOBNEHMA

Tabnuua 4. dopmat cooblueHuns MarketDataSnapshotFullRefresh [W] ana notoka OrderBook

Ter Mone Tvun O OnucaHue
8 BeginString String R |HavyanbHasa cTpoka. 3HayeHue Bcerga FIXT.1.1
35 MessageType String R |Tun coobuweHuns. 3HayeHune Bcerga w
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Ter Mone Tvun 0 OnucaHue
1128 |ApplVerlD String R |Bepcus coobuieHmA. 3HaueHMe Bceraa 9
49 SenderComplD String R |WaeHTMdMKaTOp oTNpaBuTena. 3Ha4YeHUe Bcerga BEX
34 MsgSeqNum int64 R |Homep coobuieHusn
52 SendingTime int R |Bpemsa oTnpasKku coobLieHnn
48 SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTA
22 SecuritylDSource int R |NaeHTMdUKaTOp nyna AMKBUAHOCTH
83 RptSeq int R |Homep obHOBAEHMA MHCTPYyMeHTa. COOTBETCTBYET RptSeq[83]

B COO6LLI.eHVII/I MarketDataIncrementalRefresh[X]

893 LastFragment String R
Mpu3HaK cooblieHmns, NnocaefHero B cepun, Kotopaa dopmupy-
€T cpe3 No AaHHOMY MHCTPYMEHTY. 3HaueHuA:
* Y (nocnegHee coobuieHune, cpe3 chopMmnpoBaH);
¢ N (coobuieHune He nocneaHee, cpes ewe He chopmmnpo-
BaH);
268 NoMDEntries length R |KosnyecTBO 3anunceit B KOMNOHEHTE
269 > MDEntryType char R Tun 3anucuK. 3HayeHus:
* 0 (KOTMpOBKa B MOKYMKY);
* 1 (KOTMpOBKa B NpoAay)
270 > MDEntryPx decimal R |LeHa
271 > MDEntrySize int R |CymmapHbIi 06bem 3aABOK Ha LLeHOBOM YPOBHE, B 10TaX
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems obHOBNEHMA

3.2. Notok Trades

B notoke Trades TpaHCAMPYIOTCA AaHHble O CAE/IKaX, 3aK/IOYeHHbIX B TeyeHuMe TOProsBoro AHA: MpU MoAyYeHWUu
OT Ny/na /ANKBUOHOCTM MHOOPMALMM O 3aKAOUYEHUW OOHOM WMAM HECKONbKWUX caenok dopmupyerca cooblieHue
MarketDataIncrementalRefresh[X], B KOTOPOM KaxKaaa CcAenKa npeacrasnser coboil 3anmcb B NOBTOPAIOLLEMCA
KOMMOHEHTe.

Monyuntb MHGOPMALLMIO O CAENKAX, 3aPErnCTPUPOBAHHbIX C Hayala TOProBOro AHA, KAMEHT MOXKET C MOMOLLbIO W33
BOCCTAHOBNEHWA coobLLeHunl (cm. pasaen 4).

3HayeHue nons MDEntryType [269] Bcerga pasHo 2. Mpu 3TOM LieHa yKa3aHa B Nnone MDEntryPx[270], 06bem — B
MDEntrySize[271],anone MDEntryID[278] COAEPHKUT UAEHTUDUKATOP CAENKM, MPUCBOEHHBIN MYJI0M IMKBUAHOCTY.

Tabnnua 5. Popmat coobuieHns MarketDatalncrementalRefresh [X] gnsa notoka Trades

Ter Mone Tun 0 OnucaHune
8 BeginString String R |HayanbHaA cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHue Bceraa x
1128 |ApplVerlD String R |Bepcua cooblieHuns. 3HaueHue Bceraa 9
49 SenderComplD String R |WaeHTMdMKaTOp oTNpaBuTena. 3Ha4yeHue BCeraa BEX

10
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Ter Mone Tvun 0 OnucaHue
34 MsgSeqNum int R |Homep cooblieHun
52 SendingTime int R |Bpems oTnpasKK coobLLeHNA
268 NoMDEntries length R |KosnyecTBO 3anunceit B KOMNOHEHTE
83 > RptSeq int R |Homep 06HOBAEHMA MHCTPYMEHTA
48 > SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTA
22 > SecuritylDSource int R |WaeHTMdMKaTOp Nyna AMKBUAHOCTM
279 >MDUpdateAction int R Tun obHoBNEeHMA. 3HaYeHue: 0 (aobasneHue)
269 > MDEntryType char R |Tvn 3anucuK. 3HauyeHue Bceraa 2 (caenka)
270 > MDEntryPx decimal R |UeHa
271 > MDEntrySize int R |O6bem B noTax
272 > MDEntryDate int R |[aTta caenku
273 > MDEntryTime int R |Bpema cpenkn
278 > MDEntryID int R |WaeHTMdUKaTOpP coenku
828 > TrdType int R |Tun caenkn. 3HaveHue: 1 (0bbluHaA caenka)

3.3. MotokK CurrentPriceOfMarket

B notoke CurrentPriceOfMarket TpaHCAMPYIOTCA AaHHbIE O TEKYLLEN LeHe pbiHKa: MPU NOlyYeHUM OT NyNa JIMKBUAHOCTH
MHbOpMaLMM 06 N3MEHEHUUN TEKYLLEN LeHbl pbiHKA popmupyeTca coobueHne MarketDatalncrementalRefresh[X],
B KOTOPOM KaKaoe coobLieHne npeacTaBaseT coboii 3anmch B MOBTOPAIOLLEMCS KOMMNOHEHTE.

TeKyLLas ueHa pbiHKA PaCcCYUTLIBAETCA HEMPEPbIBHO HAa OCHOBE LiEH CAE/OK U TBEPAbIX KOTUPOBOK COMACHO CeAyHoLWUM
npasuaam:
1. npu popmMmMpoBaHUM CAENKM LEHA CTaHOBUTCA PaBHOM LieHe CAeNKY;
2. Npuv NosBMEHUN B oMepean aHOHMMHOW 3asABKM B MOKYIKY C LLeHOW, NpeBblWatoLLei 3HaYeHNe TEKYLLEN LLeHbl PbiH-
Ka, TeKYLanA LeHa pbiHKa NPUMPaBHMUBAETCA K LieHe 3aABKM B MOKYMKY;

3. Npv NOABAEHUW B oMepeM aHOHUMHOW 3a8BKM B MPOAANKY C LLEHOM, YCTynatow,elt 3Ha4YeHMUIO TeKYLLLEN LeHb! PbIHKa,
TEKyLLan LeHa pbiHKa NPUPaBHMUBAETCA K LieHe 3aABKM B NPOAAKY.

MonyunTtb MHOOPMALIMIO O CAENKaX U KOTUPOBKAX, 3aperncTPMpPOBaHHbIX C Hayana TOProBoro AHA, KANEHT MOXKEeT € no-
MOLLLbIO LW/K03a BOCCTAHOB/IEHMA co0bLeHn (cm. pasgen 4).

[nsa caenkun sHayeHWe nons MDEntryType [269] BCceraa paBHO 2. [py 3TOM LeHa yKasaHa B noie MDEntryPx[2701],
06bem — B MDEntrySize[271], a none MDEntryID[278] COAEPHKUT UAEHTUPUKATOP CAENKMN, MPUCBOEHHDIN My 0M
JIMKBUAHOCTY.

[NA KOTUPOBKM 3HaYeHne NonsA MDEntryType [269] paBHO 0 ANA KOTUPOBOK B MOKYMNKY U 1 A4 KOTUPOBOK B MPOAAMKY.
Mpw aTOM UeHa yKasaHa B nosie MDEntryPx [270], @ NoAA MDEntrySize[271], MDEntryID[278] U TrdType [828]
6yayT OTCYTCTBOBATb.

Tabnnua 6. Popmat coobuieHna MarketDatalncrementalRefresh [X] ana notoka CurrentPriceOfMarket

Ter MNone Tun O OnucaHue
8 BeginString String R |HauanbHasa cTpoka. 3HayeHune Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHue Bcerga x
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Ter Mone Tvun 0 OnucaHue
1128 |ApplVerlD String R |Bepcus coobuieHmA. 3HaueHMe Bceraa 9
49 SenderComplD String R |WaeHTMdMKaTOp oTNpaBuTena. 3Ha4YeHUe Bcerga BEX
34 MsgSeqNum int R |Homep coobuieHusn
52 SendingTime int R |Bpemsa oTnpasKku coobLieHnn
268 NoMDEntries length R |KosinyecTBO 3anunceit B KOMNOHEHTE
83 > RptSeq int R |Homep 06HOBNEHMA MHCTPYMEHTa
48 > SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTA
22 > SecuritylDSource int R |WaeHTMbMKaTOp Nyna AMKBUAHOCTU
279 >MDUpdateAction int R Tun obHoBNEeHMA. 3HaYeHue: 0 (LobasneHue)
269 > MDEntryType char R Twun 3anucun. 3HayeHua:
* 0 (KOTMpOBKa B NOKYMKY);
* 1 (KOTMPOBKa B NPOAAXY);
e 2 (cpenka)
270 > MDEntryPx decimal R |TekyLwias ueHa pbiHKa
271 > MDEntrySize int R |Ona coenkn — obbem B oTax
272 > MDEntryDate int R |[aTa 3aKkntoyeHnAa caenkm Uan BblCTaBAEHUA 3aABKU
273 > MDEntryTime int R |Bpemsa 3aKno4eHUA CAEeNKU UIN BbICTaBNEHUA 3aABKMU
278 > MDEntryID int R |Ona caenkn — naeHTMduKaTop Caesku
828 > TrdType int R |Ana caenkm — TN caenku. 3HaueHume: 1 (0bblvHan caenka)

3.4. NoTtok BestPrices

B notoke BestPrices TpaHcAupyloTcA COOBLLEHMA, COAep’Kalime LEeHOBOW ypOoBeHb C Aydllel LEeHOW B MOKYMKY
(MDEntryType[269]=0), LEHOBOM YPOBEHb C NlyyLlel LEeHOM B Npoaaxy (MDEntryType [269]=1) M NOCAeAHIO caen-
Ky (MDEntryType [269]=2) 3a TeKyLLylo ceccuio. B none MDEntryPx[270] yKa3aH LLeHOBOW YPOBEHb MW LeHa caen-
KM, @ B MDEntrySize[271] — CyMMapHblii o6bem 3aABOK Ha LEHOBOM ypoBHe uaM obbem caenku B notax. Mone
MDEntryTime [273] COAEPXUT Bpemsa nocneaHero 06HOBAEHUA LEHOBOIO YPOBHA UAN BPEMA 3aK/TIOYEHUA CAENKMN.

Tabnuua 7. dopmat cooblieHnsa MarketDataIncrementalRefresh [X] ana notoka BestPrices

Ter Mone Tun 0 OnucaHune
8 BeginString String R |HauanbHasa cTpoka. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuweHuns. 3HayeHue Bcerga x
1128 |ApplVerID String R |Bepcus coobuieHmA. 3HaueHMe Bceraa 9
49 SenderCompID String R |WaeHTMdMKaTOp oTNpaBuTena. 3Ha4yeHue Bceraa BEX
34 MsgSeqNum int R |Homep coobuieHun
52 SendingTime int R |Bpemsa oTnpasKuK coobLeHnA
268 NoMDEntries length R |KosinyecTBO 3anunceit B KOMNOHEHTE
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Ter MNone Tun O OnucaHue
83 > RptSeq int R |Homep obHOBNEHUA MHCTpyMeHTa. COOTBETCTBYET RptSeq[83]
B C006|J.I,eHMM MarketDataFullSnapshotRefresh[W]
48 > SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTa
22 > SecuritylDSource int R |MaoeHTMdUKATOP TOProBoM NAOWALKN
279 >MDUpdateAction Int R Tun obHOBNEHMA. 3HAYEHUSA:
* 0 (nobaBneHue);
¢ 1 (3ameHa);
* 2 (yaaneHwue)
269 > MDEntryType char R Tvn 3anucuK. 3HaueHus:
® 0 (Nyywan ueHa B NOKYMKy);
¢ 1 (nyywas ueHa B Npoaaxy);
* 2 (mocnegHsAnA caenka B TEYEHME TEKYLLEN ceccum)
270 > MDEntryPx decimal R |LUeHa
271 > MDEntrySize int R |CymmapHbIii 06bem 3a5iBOK Ha LLIEHOBOM YPOBHE UK 06bem
CLEe/NKM B I0Tax
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems nocnegHero o6HOBAEHWA LLEHOBOTO YPOBHS MU BpeMs
3aK/IIOYEHUNA COENKN

Tabnnua 8. Popmat coobuieHus MarketDataSnapshotFullRefresh [W] gns notoka BestPrices

Ter Mone Tvn 0 OnucaHue
8 BeginString String R |HavanbHaA cTpokKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuweHuns. 3HayeHune Bcerga w
1128 |ApplVerlD String R |Bepcus coobuieHmaA. 3HayeHne Bceraa 9
49 SenderComplD String R |UaeHTudUKaTop oTnpasuTens. 3HayeHUe BCeraa BEX
34 MsgSeqNum int64 R |Homep coobuieHusn
52 SendingTime int R |Bpems oTnpaBKu coobLieHuna
48 SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTa
22 SecuritylDSource int R |WaeHTMdMKaTOp Nyna AMKBULHOCTH
83 RptSeq int R |Homep obHOBNEHMA MHCTPyMeHTa. COOTBETCTBYET RptSeq[83]
B C006|.I.I,eHVIM MarketDataIncrementalRefresh [X]
893 LastFragment String R
Mpu3HaK coobuieHmna, nocnesHero B cepuu, Kotopas Gopmupy-
€T cpe3 No AaHHOMY MHCTPYMEHTY. 3HauYeHusA:
¢ v (NnocneaHee coobuieHme, cpes chopmMpPoBaH);
* N (coobueHue He nocneaHee, cpes elle He chpopmupo-
BaH);

13
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Ter MNone Tun O OnucaHue
268 NoMDEntries length R |Konunyectso 3anucei B KOMNOHEHTE
269 > MDEntryType char R Tun 3anucuK. 3HaueHus:
e 0 (Nyywan ueHa B NOKYMKy);
¢ 1 (nyywas ueHa B NpPoAaxy);
* 2 (nocnegHana caenka)
270 > MDEntryPx decimal R |UeHa
271 > MDEntrySize int R |CymmapHbIii 06bem 3aBOK Ha LLEEHOBOM YPOBHE UK 06bem
CLLeNKM B NI0Tax
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems nocnegHero o6HOBAEHWA LLEHOBOTO YPOBHSA UAU BpeMSA
3aK/IOYEHUNA COENKN

3.5. Notok Commons

Tun napameTpa yKasaH B MDEntryType [269], HAbOp 3aN0/HAEMbIX MO/Iei 3aBUCUT OT YKasaHHoro Tuna. [na obHosne-
HWUI coobeHne opMUpyeTca NPU N3SMEHEHUN OAHOTO UM HECKONIbKUX CTAaTUCTUYECKUX NapameTpoB. Cpes TpaHCcAupy-
€TCA C onpeaeneHHoN NepuoaUYHOCTbIO.

Tabnuua 9. dopmat coobleHuns MarketDataIncrementalRefresh [X] gna notoka Commons

Ter MNone Tun O OnucaHue
8 BeginString String R |HauvanbHasa cTpoka. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuweHuns. 3HaueHune Bceraa x
1128 |ApplVerlD String R |Bepcusa cooblieHumaA. 3HaueHmMe Bceraa 9
49 SenderComplD String R |UpeHTMdMKaTOp oTNpaBuTens. 3HaYeHWe BCeraa BEX
34 MsgSeqNum int R |Homep coobuieHun
52 SendingTime int R |Bpems oTnpaBKu coobLLEeHNA
268 NoMDEntries length R |KosinyecTBO 3anunceit B KOMMNOHEHTE
83 > RptSeq int R |Homep obHoBNEHUA MHCTpyMeHTa. COOTBETCTBYET RptSeq[83]
B COO6LI.I,EHMM MarketDataFullSnapshotRefresh [W]
48 > SecuritylD int R |WpeHTMdMKATOP TOProBOro MHCTPYMEHTa
22 > SecuritylDSource int R [WpeHTUdMKaTOp Nyna AMKBUAHOCTU
279 >MDUpdateAction int R Tun 06HOBNEHUA. 3HAYEHUA:
* 0 (nobaBneHue);
¢ 1 (3ameHa);
* 2 (yoanenwue)
269 > MDEntryType char R Tun napameTpa. 3HayeHus:
e 2 (MocnegHsAA caenKka no UHCTPYMEHTY);
¢ 4 (LeHa NepBOI CAENKM 3@ CECCUIO) - MPUXOAUT TONBKO
rnocne nepBoi cAenku;

14



CoobuieHnA B NOTOKax

Ter Mone Tun O OnucaHue

* 5 (nocneaHns caenka npeablaywen ceccun);

6 (pacyeTHan LeHa nocnegHero KNMPUHra);

¢ 7 (cAenKka c MaKCMManbHOW LEHOWM) - NPUXOAMUT TONbKO
€C/I1 coBepLUeHa CcAenKa C LeHow bonblueit, Yem npeabl-
AYLWan MaKcumasbHas;

* 5 (caenKka c MMHUMAabHOW LEHOW) - NPUXOAMT TONIbKO ec-
/1M COBEpLUEHa CAe/IKa C LEeHON MeHbLUEN, Yem npeablay-
Was MMHUMa/IbHaR;

* 9 (cpegHeB3BeLIEHHasn UeHa);

* A (aucbanaHc 06bEMOB B ayKLIMOHE 3aKpbITUA);
* b (TeKylLan LeHa pbiHKa);

¢ B (060pPOT B /I0Tax MO CUCTEMHbIM CAENKAM);

¢ ¢ (06beM ayKUMOHa 3aKpbITUSA);

¢ 4 (060POT CAE/OK MO LeHe ayKLUMOHa 3aKPbITUA B e4MHK-
Lax akTuea);

* f (TeKyLLasn KOTUPOBKaA);

* g (06opOT NoCNeaHeN CAENKMN B BANKOTE LEHbI CAENKM);

® h (M3MeHeHMe TeKyLLel LueHbl K oduLManbHO LeHe 3a-
KpbITUA NpeablayLLero aHa);

* i (MMHMMAaNbHaA TEKYLLAA LEeHa);

j (ueHa nocneaHel caenku, yUTEHHOM B TEKYLLEN LieHe);

k (odpnumanbHana LeHa 3aKpbITUA NpeablayLero gHsA);
* I (pblHOYHasA LeHa 2);

m (pblHOYHaA UeHa 3);
¢ n (pacyeTHas LeHa NocaegHEro OCHOBHOTO K/MPUHTA);
* N (MMHMMaNbHaA LLeHa cnpoca);

o (oboporT B NoTax);

0 (MMHMMaNbHanA LeHa NpeaoXKeHns);

p (06OpOT B eANHMLAX aKTUBA);

q (oboporT B BantoTe);

r (06OPOT B eANHMNLLAX aKTMBA NO CUCTEMHbIM CAENKaM);

s (0bopoT B BaNtOTE MO CUCTEMHbBIM CAENKAM);
® t (KONMYEeCcTBO BCeX CAENOK);

u (KONIMYECTBO SI0TOB B MOKYMKY);

* v (KO/IMYECTBO /IOTOB B NPOAAMNKY);
* w (KONNMYECTBO CUCTEMHbIX CAENOK);
* W (LeHa ayKuMOoHa 3aKpbITUSA);

® x (KO/IMYECTBO 3aABOK B MOKYIKY);
* v (Konn4ecTBO 3aABOK B NPOAAKY);

z (opuumanbHan Tekywasn LeHa)

270 > MDEntryPx decimal N |LleHa. 3anonHaeTca Npu MDEntryType [269] = 2, 4, 5, 7,
8/ 9/ fI Ill 6/ NI OI WI ZI kl II Inl jl il hl b

271 > MDEntrySize int N |O6bem B n0Tax. 3aN0NHAETCA NPU MDEntryType [269] = 2,

cl dl rl SI tl O’ p’ ql XI yl ul vl wl B’ gl A

272 > MDEntryDate int R |[AaTta obHoBNEHMA

273 > MDEntryTime int R |Bpems obHOBAEHMA
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Ter

Mone

Tun

OnucaHue

286

> OpenCloseSettleFlag

MultipleChar |N

MHAMKaTOp NPOMEKYTKa BPEMEHM, 417 KOTOPOro paccymTaH
napameTp. 3anonHAETCA NPU MDEntryType [269] = 9, k, 2,
I, m. 3HayeHus:

¢ 1 (ocHOBHa#A ceccus);
e 4 (Npeablaywimii AeHb)

Bo3moskHa KombuHauua 3HaYeHuni. Pasgenntens — npoben.

Tabnnua 10. Popmat coobuweHns MarketDataSnapshotFullRefresh [W] ana notoka Commons

Ter Mone Tvn 0 OnucaHune
8 BeginString String R |HayanbHaA cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHne Bcerga w
1128 |ApplVerlD String R |Bepcua cooblieHuns. 3HaueHue Bceraa 9
49 SenderComplD String R |WaeHTMdMKaTOp oTNpaBuTena. 3Ha4YeHue BCeraa BEX
34 MsgSegNum int64 R |Homep cooblieHun
52 SendingTime int R |Bpems oTnpaBKu coobLieHuA
48 SecuritylD int R |[NaeHTMdUKATOp TOProBOro MHCTPYMEHTA
22 SecuritylDSource int R |WaeHTMdMKaTOp Nyna IMKBULHOCTU
83 RptSeq int R |Homep obHoBNEHMA MHCTpyMeHTa. COOTBETCTBYET RptSeq[83]
B COOBLWEHUN MarketDataIncrementalRefresh[X]
893 LastFragment String R Mpu3HaK cooblueHns, nocnesHero B cepun, kotopas dopmumpy-
€T Cpe3 Mo AaHHOMY MHCTPYMEHTY. 3Ha4YeHuA:
* Y (nocnegHee coobuieHune, cpe3 chopmMmnpoBaH);
¢ N (coobuieHune He nocnegHee, cpes ewe He chopmmnpo-
BaH);
268 NoMDEntries length R |KonunyectBo 3anucei B KOMNOHEHTE
269 > MDEntryType char R

Tun napameTpa. 3HavyeHuA:

e 2 (mocnegHsA caenka no UHCTPYMEHTY);

* 4 (ueHa NnepBoOW CALNKM 3a CECCUIO);

* 5 (NocnegHAna caenka npegblaylilen ceccum);
* 6 (pacuyeTHan LeHa nocneaHero KAMpUHra);
* 7 (coenKka c MakCMManbHOM LieHoM);

* 3 (caenKka c MMHMMaNbHOM LEHOW);

* 9 (cpegHeB3BelleHHasn LeHa);

* b (TeKylian LeHa pbiHKa);

¢ c (06bem ayKLMOHa 3aKpbITUSA);

* £ (TeKyllas KOTUPOBKaA);

¢ n (pacyeTHas UeHa nocieaHero OCHOBHOMO KNMPUHra)
® x (KONIMYECTBO 3a8BOK B MOKYMKY);

* v (KonnuecTBO 3a8BOK B NPOAAXKY);

* 1 (KOMYECTBO NIOTOB B MOKYNKY);
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CoobuieHnA B NOTOKax

Ter

Mone

Tun

O OnucaHune

¢ v (KONMYECTBO NI0TOB B MPOAANKY);
* w (KOMYECTBO CUCTEMHbIX CAENOK);

B (06OPOT B 10TAx NO CUCTEMHbIM CAE/IKAM);

r (06OPOT B €4MHULAX aKTMBA MO CUCTEMHbIM CAENKAM);

s (obopoT B BantoTe MO CUCTEMHbIM CAE/IKaM);
* t (KoNnMuecTBO BCEX CAENOK);

o (06opoT B notax);

p (06OpPOT B eANHUL,AX aKTMBA);

q (oboporT B BantoTe);

¢ N (MMHMManbHaA LeHa cnpoca);

¢ 0 (MMHMManNbHaA LeHa NpeasioKeHns);
* 17 (LeHa ayKUMOHa 3aKpbITUSA);

z (opuumManbHana Tekylan LeHa);

k (odMuManbHan LeHa 3aKpbITUA NpeablayLLero gHa);

g (obopoT NnocneaHen caenku B BaNkoTe LIEHbI CAENKM);
¢ I (pblHOYHAA LeHa 2);

* m (pblHOYHasA UeHa 3);

* A (aucbanaHc 06beMOB B ayKLIMOHE 3aKPbITUA);

¢ j (UeHa nocnegHew cAeNKM, YUTEHHOM B TEKYLLEN LieHe);
* i (MMHMMAaNbHaA TEKYLWAA LUEeHa);

* h (M3MeHeHWe TeKyLleln LeHbl K opuLManbHOM LeHe 3a-
KpbITUA NpeablayLLero aHa)

270

> MDEntryPx

decimal

N |LleHa. 3anonHaeTca Nnpu MDEntryType[269] = 2, 4, 5, 7, 8,
9 f, n, 6, N, O, W, 2z, k, I, m, j, i, h, b

271

> MDEntrySize

int

N |O6bem B n0Tax. 3anoNHAETCA NPU MDEntryType [269] = 2, c,

rl Sl tl Ol pl q Xl yl ul V’ wl Bl gl A

272

> MDEntryDate

int

R |[data obHOBNEHUA

273

> MDEntryTime

int

R |Bpems ob6HOBNEHUSA

286

> OpenCloseSettleFlag

MultipleChar |N

NHAMKaTOp NpOMeXKYTKa BPEMEHU, AN KOTOPOro paccymTaH
napametp. 3anosHAeTCA NPU MDEntryType [269] = 9, k, 2,
I, m. 3HayeHus:

¢ 1 (ocHOBHas ceccus);
* 4 (Npeablaywmii geHb)

Bo3morkHa KombMHaumMA 3HaYeHnn. Pazgenntens — npoben.

3.6. TaKTOoBbIe co0bueHunA

Cuctema otnpasnseT cooblieHne Heartbeat [0] B NOTOK OBHOBNEHWUI B C/ly4ae OTCYTCTBUA APYIMX COOBLLEHMIA.

B oTaenbHbIX cnyvaax COO6LLI.€HMe Heartbeat [0] MOXeT NpuxoauTb B cpese.

Tabnuua 11. dopmat coobueHna Heartbeat [0]

Ter MNone Tun O OnucaHue
8 BeginString String R |HauyanbHas cTpoka. 3HayeHuWe Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuweHus. 3HaueHune Bcerga o0
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CoobuieHnA B NOTOKax

Ter Mone Tun OnucaHune
1128 |ApplVerlD String Bepcua coobuieHuns. 3HaueHne Bcerga 9
49 SenderComplD String NaoeHTuduKaTop otnpasutens. 3HaYeHMe BCEraa BEX
34 MsgSeqNum int64 Homep coobuieHuns
52 SendingTime int Bpems oTnpasKku coobLieHnA
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LLinto3 BoccTaHOBAEHMA COOBLLEHU

4. LLino3 BoccTaHOBNAEHUA COObLLEeHUN

LLInto3 BOCCTaHOBAEHUA COOBLEHMM C PbIHOYHBIMW AAaHHBIMW MO3BOAET 3aNPOCUTL NEPECHIKY OOHOBNEHWI, ECAN OHU
611K yTepaHbl Npu nepecbinke no UDP.

LLInto3 npuHMMaeT cTaHgapTHble FIX-coobuieHus. Bce TpaHCIMpyemble Wo30M Co0bLLeHMA (CeCCMOHbIE M NPUKNAAHbIE,
B TOM YMC/ie BOCCTaHaB/IMBaEMble COOBLLLEHNA C PbIHOYHBIMU AaHHbIMM) 3aKOAMPOBaHbI COTNAcHO cTaHaapTy FAST.

[na socctaHoBNEHMA C006I.Ll,eHl/1ﬂ C PbIHOYHbIMU A@HHBIMU KNNEHTY HeO6X0,D,I/1MO NOAKNHOYUTBCA K WK3Y U 3aNpOCUTb
AnanasoH COOﬁLIJ,eHI/Iﬁ. Homepa COO6U.I.EHMVI MsgSegNum[34] B NOTOKe BOCCTaHOB/IEHMA COBMNaAatoT C HOMepamu €006-
WeHNA B NMOTOKE PbIHOYHbIX OAdHHbIX.

4.1. CecCCMOHHbIU YPOBEHDb

CeccHOHHBIM YpOBEHb COOTBETCTBYET CTaHAapTy FIX Session Protocol 1.1.

FIX-ceccua yctaHaBansaeTca B pamKkax TCP-coeaMHeHMA MeXK Ay O4HMUM LUAO30M KAWEHTA U LWAKO30M TOProBOM CUCTEMbI.
YyacTHUKM FIX-ceccmm naeHTUdULMpytoTes nonamm SenderCompID[49] U TargetCompID[56].

4.1.1. Uunymnanusauma ceccum

Logon[A] — coobLWeHne, MHULMUPYIOLEEe CECCUI0 UAM MOATBepKaatouiee ee Hayano. Mocne yctaHosneHwunsa TCP-
COeAMHEHUA MHULMATOP Ceccuu (KNMEHT) oTnpaBaseT 3To cooblieHMe M OXMOAeT B OTBET TakXKe Logon[A]. Mons
ResetSegNumFlag[141], Password[554] 3anONHAKTCA TO/IbKO KIMEHTOM, none NextExpectedMsgSegNum|[789]
3aMoJIHAETCA TOJZIbKO TOpFOBOVI CUCTEMOW.

MonyyeHne KOpPPEKTHOro coobLyeHna Logon [A] BCErga Bbi3biBaeT OTNPABKy OTBETHOrO Logon [A], AaXKe ecan bbin yKa-
3aH MsgSegNum([34] 6onblwe oxunaaemoro. /ltobas owmbKa B coobweHnn Logon [A] BbI3bIBAET Pa3pblB COEANHEHMUS.

Tabnuua 12. dopmart coobueHna Logon [A]

Ter Mone 0 Tun OnwucaHue
Header R CTaHAapTHbIM 3aros0BOK
98 EncryptMethod R |Int MeTogapl wudpoBaHus.

Bo3morKHble 3Ha4YeHus:

¢ 0 (wndpoBaHMe He NoaaepsKMBaeTca)

108 |HeartBtint R |Int MHTepBan oxunpaHma. 3HavyeHne B ceKyHaax. PekomeHpo-
BaHo: oT 20 go 30

554  |Password N |String Maponb noruHa

1137 |DefaultApplVerld R |String Bepcua npoTokona.
Bo3moXHble 3HavyeHus:

* 9 (FIX505P2)

4.1.2. TakToBble coobLeHunA

[nA KOHTPONA COCTOAHUA COEAMHEHUA KAMEHT M Toprosas cuctema obmeHMBaloTCA COOBLEHUAMMN Heartbeat [0].
370 coobuieHne AONKHO BbITb OTNPaABAEHO CTOPOHOM B C/ly4ae, eC/IM OHA He nepefasana HUKAKWMX coobuieHunii (cec-
CUOHHOro B0 NPUKAALHOTO YPOBHSA) B TEYEHUE MHTEPBANa OXMUAaHUA. Henaemoe 3HaYeHME MHTEPBaNa OXUAAHUA
HeartBtInt [108] KAMEHT yKa3blBaeT B co0bLeHn Logon [A]; pekomeHayemoe 3HadyeHne — oT 20 a0 30 cekyHa,

Mpn oTcyTcTBUM CcoObLWEHWI B TeuyeHWe WHTepBana, bonbluiero, Yyem HeartBtInt[108], 6yaeT oTnpasieH 3a-
npoc TestRequest[l] C MAEHTUOMKATOPOM TestRegID[112]. B oTBET Ha 3anpocC AO/MKHO MPUINTU cOObLeHNe
Heartbeat [0] c nosiem TestRegID[112], COAEPKALMM TOT XKe naeHtTuduKaTop. Mpu OoTCyTCTBUM OTBETA HA 3TOT 3a-
npoc (Mnu apyrux coobLLeHMI) B TeYEHME MHTEPBaANA OXKUAAHUA CUCTEMA Pa3pbIBAET COeANHEHWE, NPeaBapUTENbHO U3-
BeLan 06 3TOM KnmeHTa cooblieHnem Logout [5]. KNMeHTy pekomeHayeTca TaKoM e CLeHapuii NoBeaeHuUA.
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LLinto3 BoccTaHOBAEHMA COOBLLEHU

B cnyyae ecniv KNMEHT He KeflaeT 0TNPaBaATb U NoJly4aTb TaKTOBble cOObLEeHNA B pamKax 3Tok FIX-ceccuun, cneayeT yKa-
3aTb HOMb B NoNe HeartBtInt [108].

Tabnuua 13. dopmart coobueHna HeartBeat [0]

Ter Mone 0 Tun OnucaHue
Header R CTaHOapTHbIM 3aros10BOK
112 |TestReqld C |String NaeHTndukatop 3anpoca TestRequest[1], Ha KoTopbii
AaHHoe cooblueHne ABNAETCA OTBETOM

Tabnnua 14. dopmat coobuweHns TestRequest [1]

Ter Mone 0 Tun OnucaHue
Header R CTaHAapTHbIM 3aro/I0BOK
112 |TestReqld R |String NaeHTudUKaTop AaHHOro 3anpoca. MakcMmanbHasa aanHa
32 cumBona. [lonycTMmble CUMBOJIbI — NIaTUHCKWE BYKBbI
n undpsbl

4.1.3. OrpaHuuYeHue 4acToTbl OTNPABKK CO0bLEHUN

B cucteme AeiCTBYeT orpaHUyeHme YacToTbl COOBLLEHNI CECCUOHHOTO YPOBHSA, OTNPABASEMbIX KaMeHTom. Mpu npesbl-
LIeHWUM OrpaHUYEeHUsA CUCTEMA NPUHYAMUTEIBHO 3aBEPLUAET CECCUIO.

4.1.4. Homepa coobuieHuni

Bce coobLueHns, KoTopbIMM 0BMEHMBAIOTCA CTOPOHbI B pamKax FIX-ceccun, o6n1agatoT nopagkosbiM Homepom. OH yKasaH
B nosie MsgSegNum|[34] B 3ar0/I0BKe KaXKA0ro coobuieHus. .

Homepa B NpucblIaembiX KINEHTOM COO6LLI,EHVIF|X UTHOPUPYIOTCA.

B BoccTaHaBMBaemMbIx FAST-coobLeHMAx NopsAAKOBbIN HOMepP MsgSegNum [34] COOTBETCTBYET HOMEPY OPUTMHaIbHOTO
coobLeHMs, KOTopoe BblI0 OTNPaBAEHO paHee B COOTBETCTBYIOLLLEM MOTOKE PbIHOYHbIX AAHHbIX.

4.1.5. 3aBepLueHue ceccumn

Logout [5] — coobLeHne, HULMMpPYIOLLEe NN NOATBEPKAAIOLLEE 3aBEPLUEHWNE CECCUM, BbICBIIAETCA NPU A/INTE/IbHOM
OTCYTCTBUM COOBLEHMUN (CM. pasaen 4.1.2); npy NoNyYeHUn coobLLeHNA C HOMEPOM, MEHbLLE OXUAAEMOTO.

MpuynHa OTKNOHEHUA yKa3aHa B Tere SessionStatus [1409]. B none Text [58] MOXeT cofeprKaTbCA OTYET O NPUYMHE
3aBepLlieHna ceccuu.

Tabnnua 15. Popmat coobuieHuns Logout [5]

Ter Mone 0 Twun OnwucaHune
Header R CTaHAapTHbIM 3aro/I0BOK
1409 |SessionStatus N |Int YncnoBow Koa NPUYMHbLI. 3aN0NHAETCA TONbKO TOProBOW
cucTemon.

Bo3moOXHble 3HaYeHunA:

® 5 (HEBEPHbIN IOTUH UK NAPOb);

® 6 (aKKayHT 3a610KMpOBaH);

® 5000 (HapyleH NPOTOKON 0bMeHa coobLeHnAMM);
® 5002 (OTCYTCTBME aKTUBHOCTU K/AMEHTA);

® 5003 (OcTaHOBKa cepBepa);

® 5200 (IOMMH yXKe MMeeT aKTUBHYIO Ceccuio)
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Ter Mone O Tun OnucaHue

58 Text N |String OT4YeT 0 NPMYMHE 3aBEPLLUEHUA CECCUM

4.1.6. OTKNOHEeHUue coobueHunn

C006I.Ll,eHMe Reject [3] BbICblNaeTcaA B OTBET Ha noboe HEKOPPEKTHOE C006I.Ll.eHMe (HEBepHO nepegaHHoe nan Henpa-
BUNIbHO C¢OpMMDOBaHHOE), npuweauee ot I'IpOTVIBOI'IOﬂO)KHOl‘;i CTOPOHDbI. anNVIHaMVI OTKNNIOHEHUNA MOTYT AB/IATbCA OT-
cyTcTBue obaAsatenbHOro nona, HeKOppeKTHbIVI T™n COO6LLI,€HVIF!, HEBEPHAA A/INHA COO6LLI,6‘HVI$I, HeKOppeKTHblﬁ T™™n OaH-
HbIX U T.A. TakKe BCce COO6LLI,€HMH CECCMOHHOro ypoBHA C HEBEPHbIM 3Ha4YeHNUEM N060ro Noas OTKIOHSIOTCA COOﬁLLI,eHI/IeM
Reject.

Onsa naeHTMPUKaUMKM OTKNOHAEMOro coobuieHna cuctema 3anosiHAEeT none RefSegNum[45] HOMEPOM OTK/IOHSe-
Moro coobueHua. Ecan cuctemoit obHapy*KeHO HeBepHOe 3HavyeHue onpefeneHHoro nons, 1o Ter byaeT ykasaH
B RefTagID[371]. None SessionRejectReason[373] MOXeT coAepXaTb KOA4 MPUYMHY OTK/IOHEHWA, a none
Text [58] — TEKCT OUNOKM.

Tabnuua 16. dopmat coobuieHna Reject [ 3]

Ter Mone 0 Tvn OnucaHue
Header R CTaHOapTHbIM 3aros10BOK
45 RefSeqNum R |SeqNum Homep oTKnoHAemoro coobuieHun
371 |RefTagld N |Int Ter, 3HaYeHUe UM Ha/IMUYMe KOTOPOTO Bbi3Baso OLWNGKY
372 |RefMsgType N |String Tun OTKNOHAEMOro coobLeHuns
373 |SessionRejectReason N |Int Mpu4nHa OTKNOHEHMUA.

BO3MOXHble 3Ha4yeHuA:

® 0 (HEKOPpPEKTHbI HOMep Tera);

* 1 (oTcyTcTBYET 06A3aTENbHbIN TET);

e 2 (HemonycTUMbI B JaHHOM COOBLLLEHMM TeT);

® 4 (Ter 6e3 3HaUYeHUA);

® 5 (Ter c HeAONYCTUMbIM 3HAYEHUEM);

* 6 (Ter co 3HaYeHMeM HeBepHOro TMna);

® 11 (HEKOPPEKTHbIN TUM COOBLLEHUSA);

* 13 (Ter noBTOpsETCA B COOBOLLEHUN);

e 14 (Ter CheckSum[10] yka3aH He Ha cBoem mecTe);
® 15 (Ter U3 rpynnbl yKasaH He Ha CBOeM MecTe);

* 16 (HEeBEPHO YKa3aHO KOIMYECTBO 3anuceli rpynnbl)

58 Text N |String OT14yeT 06 oWwKnbKe

4.1.7. Pa3pbiB coegnHEHUA

TCP-coeguHeHMe 6yaeT pa3opBaHO MNPW MNOJyY4EHUM COOBWEHUSs C OWWBKOW B OAHOM M3 TPeX NepBbix Nonewn
(BeginString[8],BodyLength[9] UMsgType [35]) MAK NONy4YeHUM CO0bLLEHMA Logon [A] HEBePHOro popmara unm
coaepXKallero HegonyCctnmble 3Ha4YeHUA.

4.2. NMpuknagHou ypoBeHb
4.2.1. 3anpoc gaHHbIX

,ﬂ,flﬂ BOCCTaHOBNEHUNA PbIHOYHbIX AaHHbIX KNNEHT A0 1KeEH OTnpaBuUTb B w3 COOﬁLLI,eHVIe
ApplicationMessageRequest [BW], yKa3aB naeHtuomkatop FAST-noToKa.
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[m1anasoH 3anpawmnBaemblx AaHHbIX JO/MKEH OblTb 334aH B NONsAX ApplBegSegNum([1182] U ApplEndSegNum[1183]
OOHWUM 13 CieaytoLWwmnx cnocoboBs:

1. ApplBegSegNum[1182]=n, ApplEndSegNum[1183]=m — 3anpoc coobLieHunii cn go m,

2. ApplBegSegNum([1182]=n, ApplEndSegNum[1183]=n — 3anpoc coobwieHuns n,

3. ApplBegSeqNum[1182]=0, ApplEndSegNum[1183]=n — 3anpoc coobLieHN HauMHasA C HAMMEHbLUEro AoCTyn-
HOro Homepa 4o n,

4. ApplBegSegNum([1182]=n, ApplEndSegNum[1183]=0 — 3anpoc coobLLeHNI HaYNHasA c N L0 NOCAeSHEero 4o-
CTYNnHOro Homepa, HoO He 60}1bLLIe, YemM MaKCUMMaJZIbHO AOCTynHOe KO/In4ecTBo,

5. ApplBegSegNum([1182]=0, ApplEndSegNum[1183]=0 — 3anpoc BCEX AOCTYMHbIX COOOLLEHMI, HO He BobLue,
YemM MaKCUMaNbHO AOCTYMHOE KOJIMYECTBO.

NaoeHTndukatopbl FAST-NOTOKOB M MaKCMManbHOE KOIMYECTBO HOMEPOB COOBLLEHMI B OAHOM 3anpoce He MOXKET npe-
BbILIATb YCTAHOB/NIEHHOrO MAaKCMMa/IbHOTO 3HaYeHMA (CM. OrpaHUYeHnn B LOKymeHTe Adpeca 0414 NodKato4eHuA n.1.3).

B TeKylLuel BEpCUM BOSMOMKHO 3aNpoOCUTb TOIbKO OANH ANANa30H OLHOrO NOTOKa.

Mpu ycnewHoM BbINONHEHNM 3aNPOCa KAMEHT NOJTYYUT COOBLLEHUA C PbIHOYHbIMM AAaHHbBIMMK, A MO 3aBepLIeHUIO Nepeaa-
UM JaHHbIX - OTYeT ApplicationMessageRequestAck [BX]. [IpU OTKAOHEHUM 3aMpoca KANEHT NONYYUT TONIbKO OTYET
ApplicationMessageRequestAck [BX].

Tabnnua 17. dopmat coobuieHuns ApplicationMessageRequest [BW]

Ter Mone 0 Tvn OnucaHue
1346 |ApplReqlD R |String NaeHTudUKaTop 3anpoca
1347 |ApplReqType R |Int Tun 3anpoca. Bo3amoXHble 3HayeHuA:

* 0 (nepe3anpoc coobuieHuni)

1351 [NoApplIDs R |NumInGroup KonunuecTtso 3anucei B rpynne ApplIDRequestGroup. BO3MOXK-
Hble 3HaYeHUA:

o1
1355 |RefApplID R |String NaeHTuduKaTop FAST-noToKa

1182 |ApplBegSeqNum R |SegNum Homep nepBoro coobLueHMsa 3anpaliMBaeMoro AmanasoHa
1183 |ApplEndSegNum R |SegNum Homep nocnegHero cooblieHma 3anpallMBaeMoro aguanasoHa

4.2.2. OrpaHuU4YeHume 4acToTbl OTNPABKM 3aNpocoB

B cuctreme ,D,eﬁCTBYET OrpaHWYyeHue 4acToTbl 3aMPOCOoB, OTNPaBAAEMbIX KIneHToM. OrpaHu4eHne NnpumeHaAeTCcA B 4,Ba 3Ta-
na:

1. Mpu AOCTMXKEHMM NEPBOrO MOPOrOBOrO 3HAYEHUS CUCTEMA OTK/IOHAET 3aNpPOChl NPUKAALHOTO YPOBHA U OTNpaBaseT
oT4eT 06 OTKNIOHEHMM 3aMPOCOB C MPUUNHOI "MpeBbllleH NMMUT coobLLeHniA".

2. pwn fOCTUXKEHUN BTOPOro NOPOroBOro 3HaYeHUA cCUcTeMa NPUHYANTENIbHO 3aBepLUAET Ceccuio.

4.2.3. OtyeT 0 BbINOJIHEHMUM 3aNpPOCa

KnneHT nonyyaet otyeT ApplicationMessageRequestAck [BX] B CIe4YIOWMX CAYYHAAX:

1. 3aBepuweHue nepeaaym gaHHbiX (ApplResponseType [1348]=0). B none ApplTotalMessageCount [1349] by-
[OET YKa3aHO KO/IMYEeCTBO NepesaHHbIX COobLeHu.

2. OTKNOHeHMe 3anpoca AaHHbIX (ApplResponseType [1348]=1 unu 2). B none ApplResponseError [1354] by-
[OET yKa3aHa NPUUYMHA OTKAOHEHMS.
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U3-30 mexHonozuveckoli 3a0epicKu nepedavyu OaHHbIX U3 cepauca 8euwjaHus PblHOYHbIX OGHHbIX 8 W03 80C-
CMAHOB/EHUA HEKomMopble Co0buweHUA Mo2ym OKa3bi8ambCsa HeOoCMynHbIMU npu nepesanpoce. Ecau 8 omye-
me 3HavyeHue ApplEndSeqNum([1183] meHbwe yKa3aHHO20 8 3anpoce, Mo csiedyem 3arnpocums Henosy4YyeHHole

COO6U,{€HUFI NnoemopHo.

Tabnnua 18. Popmat coobuweHns ApplicationMessageRequestAck [BX]

Ter Mone | Tvn OnucaHue
1353 |ApplResponselD R |String NaeHTuduKaTop oTBETa Ha 3anpoc
1346 |ApplReqlD R |String NaeHTuduKaTop 3anpoca
1347 |ApplReqType R |Int Tun 3anpoca. Bo3amoXHble 3HayeHuA:
* 0 (nepesanpoc coobLeHui)
1348 |ApplResponseType R |Int Tun oTBeTa. B cnyyae OTKNIOHEHMA NPUYNHA YKa3aHa B nose
ApplResponseError[1154]. BO3MOHble 3HaYEeHUA:
® 0 (3anpoc NONHOCTBIO YA0BAETBOPEH);
¢ 1 (3anpoc OTKAOHEH — MOTOK He HanAeH);
® 2 (3anpoc OTKJAOHEH — He HalAeHbl 3anpallnBaemble Co-
obLweHns)
1349 |ApplTotalMessageCount |R |Int Konunuectso cooblueHunid, nepeaaHHbIX B pesynbTaTe 3anpoca
1351 [NoApplIDs R |NumInGroup Konunuectso 3anucei B rpynne ApplIDRequestGroup. BO3MOXK-
Hble 3HaYeHuA:
e 1
1355 |RefApplID R |String NaeHTndukatop FAST-noToKa
1182 |ApplBegSeqNum R |SegNum Homep nepsoro coobuieHna 3anpawmMBaemoro AmManasoHa
1183 |ApplEndSegNum R |SegNum Homep nocnegHero coobuieHus, nepeaaHHOro no 3anpocy
1354 |ApplResponseError N |Int MpnynHa OTKNOHEHMA 3anNpoca. BO3MOXKHble 3HaYeHUA:

* 0 (HecyuwiecTBylOLWMIA NOTOK);
® 1 (HeAoOCTyMNHble HOMepa CoobLLeHMIA);
¢ 2 (He4OCTaTOYHO MpaB A0CTyNa)
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MpunoxxeHue A. Koabl ounb0oK

Tabnunua 19. Tabanua c onMcaHMem Kogos oWwnboK

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 yKasaHHOW 3asaBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopas bblia oTnpasneHa A0 cb6os B TOProBoi CUCTEMbI, @ MOAYYEHA YKe NOCNE 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.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npaB Ha NOCbIIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbiCTaB/IEH 3anpeT YPOBHSA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB..

2203 BbicTaB/ieH 3anpeT yPOBHSA yYaCTHUKA KAMPUHTA.

2204 BbicTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

2300 HeT npaBs Ha BbICTaB/eHME 3aABKM He3 NPOBEPKM JOCTAaTOYHOCTH.

2400 HeT npas Ha yaaneHue 3aaBKW.

2600 HeT npaB Ha BbiCTaBieHUE AMMUTA BUPTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/IEHNE INMUTA KNUEHTY.

2602 HeT npaBs Ha BbiCTaBNIEHWE AMMUTA FPYNNe KAUEHTOB.

2603 HeBepHbIli napameTp type.

2604 HeBepHbIli napameTp value.

2605 CoBnageHne napameTpos type.

2700 HepnocTaTouyHO CpeacTB Ha YPOBHE KANEHTa.

2701 HenocTaTouHO aKTMBOB HA YPOBHE K/NEHTA.

2702 HepoctaTouHO cpeacTB Ha YPOBHE rpynmbl KIMEHTOB.

2703 HenocTaTouHO aKTMBOB HA YPOBHE rpynnbl KINMEHTOB.

2704 HepocrtatouHo cpeacts Ha yposHe TKC.

2705 HepocTtaTo4yHO aKTMBOB Ha yposHe TKC.

2706 HepocTtaTouHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepnocTaToyHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HenocTaTouHO CpeacTB HA YPOBHE YYACTHUKA KAMPUHTA.

2709 HepoctaTtouHO 3a6/10KMPOBaHHbIX aKTUBOB.

3000 3anBKa OTBEPrHyTa ayKLUMOHOM (He Bbls10 HU CAe/I0K, HU NOCTaHOBKM B oYepesb 3aABOK BCAeACTBUE TOTO,
YTO TUN 3aABKK 'pPbIHOYHAA" UK 'niumntHan 10C').

3001 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAeN0K, HYM NOCTaHOBKM B oMepeab 3aABOK BC/eACTBME BO3-

MOXHOM KpOCC-CAeNKM).
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3002 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAENOK, HWM NOCTaHOBKM B 0Mepeb 3asABOK BCeACTBME BO3-
MOKHOIO BUAMMOTO NepeceyeHns odepeam 3aaBokK).

3003 YKasaHHasA KANEHTCKadA 3asBKa He HalaeHa.

3004 HalioeHa akTnBHan 6J10KMPOBKa N0 YKa3aHHOMY MHCTPYMEHTY.

3005 Y NorvHa HeT NpaB TOProBaTh AaHHbIM MHCTPYMEHTOM B TEKYLLMIA Nepuos,

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

3911 HeBepHbIli aeHTUGUKaTOp te_id.

4000 B KAMeEHTCKOM 3asBKe yKasaHa naowwagKka ECN, Ho v oHa HeaKTUBHaA, UM HEAKTUBEH HU OAWH M3 Ny/10B
JINKBUAHOCTM.

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

4002 3anBKa NPUHYAUTEIbHO MAPLLPYTU3UPYETCA Ha Ny IMKBUAHOCTU, KOTOPbIN HeAOoCTyneH. Bo3aMorKHO, npwm
OTK/IOHEHWW 3aABKN TOProBOM CUCTEMOM NO PUCKaM.

4003 KNneHT He 3aperncTpnpoBaH Ha BCeX Nyaax IMKBUAHOCTU, [OCTYNHbIX ana ECN.

4004 KAneHT He 3aperncTpupoBaH B TOProBol CUCTEME, B KOTOPYHO HAaNPAMYO HanpaBAAeTCcA 3asaBKa.

4005 KNMeHT He 3aperncTpmnpoBaH B Nyse AUKBUAHOCTU, B KOTOPbLIA HaNPAMYIO HanpaBAAeTCA 3asaBKa.

4006 3asnBKa He MOXeT HbITb MapLUPYTU3UPOBAHA HU B OAMH NYA INKBUAHOCTU.

4100 OKunpaeTca BbIMNO/HEHUE YAANEHUS AHHOWN 3asBKM.

4101 MpWKa3 OTK/IOHEH BHELLHEeM NIoWaaKoi.

4200 [Ons TKC, 3aperncTpupoBaHHOro B Ny/e IMKBUAHOCTU, YKa3aH HEBEPHbLIN K/IUEHT.

4201 YKasaH HeBepHbIn TKC ana nyia NIMKBUAHOCTM.

5000 HeBepHbIii TN cOObLLEHUS ANA NPUKAAAHOTO YPOBHA.

5001 HesepHbIli napameTp routing_dest.

5002 HeBepHbIli TN cOObLLEHUSA ANA NOoTUHa.

5003 Y NOornHa HeT Npas ANA A4aHHOIo TMNA COObLLEeHUA.

5200 JIOrMH ¢ gaHHbIM NAEHTUOUKATOPOM Y¥KE UMEET aKTUBHYH CECCUIO.

5201 HacTpoliku cepBepa Bxoaa ycrapenu.

5202 HesepHbili napametp heartbeat.

5203 HeBepHbIA NOTMH AW NapOob.

5204 HeBepHbIi HOMep Noly4EHHOTO COObLLEHMA.

5205 HeBepHbIli TN cO0bLLEHNA ANA CECCUOHHOIO YPOBHA.

5206 MNonb3oBaTenb He aBTOPU30BaAH.

5207 3anpoc Ha nepeoTnpaBKy NoJiy4eH BO BPEMA BbINOJJIHEHMA NpeablAyLLero 3anpoca Ha NepeoTnpaBKy.

5208 HeBepHbIi HOMep coobLeHUs Ansa NepecbiIKn.
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5209 HeBepHbIli napameTp reset_seq.
5210 Cnvwkom 601bLIOM ANano030H HOMEPOB 3anpPaLMBAEMbIX COOOLLEHUIA.
5211 HeBepHbIli pasmep coobLLEeHMA 411 CECCUOHHOTO YPOBHS.
5212 CoeayHeHMe pa3opBaHO ONEepPaToOpoM.
5300 HeBepHbIli TOMKUK.
5301 Cpes c 06HOBNEHUAMMU Y3Ke TPaHCAMPYEeTCA.
5302 He 3anpolueH cpes c 06HOBNEHUAMM.
5303 3anpawmnBaembiX AaHHbIX HET.
5304 3anpoc nosyyeH Npu BbINOIHEHUW MPeablAyLLEero aHaJ0rMYHoOro 3anpoca.
5400 MpucyTtcTBYET NapameTp reset_seq, Ho c6poc HOMepoB cOobLEHMA NpeablAyLWero CoeguHeHNa He BO3MO-
XKeH.
5401 MpeBbIWEeH IMMUT COODLLLEHWNIA.
5601 3anonHeHbl 06a NapameTpa account u parties.
7000 3anaBKa yaaneHa o otnpasku B ASTS.
7001 YaaneHue 3anaBKW, ANA KOTOPOWN HE NOJIyYeH OTBET.

TakKe MoryT NpuxoauTb OWNOKM B AManasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpbIe BEPHY/Ia TOProBas cMCTEMA
MockoBcKol 6uprku (ASTS). YTo6bl NONYYUTb HOMEP OLUMBKM TOProBoM cucTembl ASTS, HY}KHO M3 BHYTPEHHEro Homepa
owmnbKK BblvecTb 11000. OnMcaHne TaKMX OLWMBOK KNIMEHT MOMKET Y3HATb U3 OKYMEHTaLMK K TOproBon cucteme ASTS.
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McTopus nsmeHeHui

MpunoxxeHue B. UcTopua nsmeHeHunm

Bepcus 1.1.4 19 Hos6ps 2014 ropa
YTouHeHo 3HauyeHune ana nons ApplVerlD[1128].

Bepcusa 1.1.3 28 okTa6pa 2014 roaa
YTouHeHbl 3HaueHus gns nona MDEntryType[269] B noToke Commons.

Bepcua 1.1.2 16 oktabpa 2014 roaa

AKTyann3smpoBaHa MHpopmMmauma 4aa notoka Trades.

Bepcua 1.1.1 10 okta6pa 2014 roaa
1. YTOo4yHeHO onuncaHue TMna AaHHbIX Timestamp.
2. YTOYHEeH TuN AaHHbIX noasa SendingTime.
3. [lobaBneHbl 4ONYyCTUMblE 3HaYeHUA ana nona SessionRejectReason.

Bepcua 1.1 26 asrycra 2014 roaa
1. [obasneHo onucaHue LWt03a BOCCTAHOBAEHUA (pa3aen 4).
2. B notoke Commons aobasneHo ABa HOBbIX 3HaYeHus noaa MDEntryType[269] — W u c.

Bepcusa 0.2 3 uioHa 2014 ropa
[JobasneH pexum cpe3os B noToke Trades.
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