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UcTtopua nameHeHunim

Bepcua 1.16.2 2 mapra 2023 roaa
Cuctema NTKC nepemmeHoBaHa B SPB Platform.

Bepcusa 1.16.1 8 peBpans 2023 roaa
CoobueHune ExtraFeeTransfer nepeHeceHo B HOBbIM pa3aen 4.2.

Bepcua 1.16.0 9 uioHa 2022 roaa

[ob6asneHo coobueHune ExtraFeeTransfer, B KoTopom TpaHc/aMpyeTca BenMumHa cbopa no caenke.

Bepcusa 1.15.4 23 man 2022 roga
1. JobaeneHo onucaHue pasgena 5.2.3.
2. Yny4yweHo onucaHue pas3genos AOKYMEHTA, McnpaBeHbl OWUBKu.

Bepcua 1.15.3 21 gekabpsa 2021 roga
1. O6HOBNEH CMUCOK NYyN0B TNKBUAHOCTM B pa3gesne 3.6 NaeHTMdMKaTOPbI NY10B TNKBUAHOCTU.
2. YTouHeHo onucaHue nons market_id B KomnoHeHTe instrument.
3. YTouHeHo onucaHue nons topic_firstseq B coobueHmm TopicReject B pasgene 5.1.15.

Bepcua 1.15.2 25 oKtabpa 2021 roga

McnpaBneHa owmnbKa B HaUMEHOBaHMM NoAA segregation_type (BMecTo segredation_type) B coobweHum ClearingAccount.

Bepcua 1.15.1 1 okTa6pa 2021 roga

1. [ob6asneH Tvn ueHHol bymaru "bupxesas obaurayma” (ExchangeTradedBond) B none security_type B coobuieHum
Bond B NOTOKe MHCTPYMEHTOB.

2. [lobaBneHa TabaunLa COOTBETCTBMA MAPKMPOBOK KaTeropuin MHcTpymeHToB B MTKC u "NHTepdakce".

Bepcua 1.15.0 4 asrycta 2021 roga

1. [Job6asneHo none categoryProhibition B cooblieHne Client B NOTOKe CNPaBOYHMKOB, OTHOCALLMXCA K YYaCTHUKAM
TOpros.

2. [ob6asneHo none category B cooblieHune Instrument 8 NOTOKE MHCTPYMEHTOB.
3. [ob6asneHa owmnbKa ¢ kogom 1405 B MpunoxeHue A.
4. OB6HOBANEH CMMCOK MYN0B IMKBUAHOCTU B pasaene 3.6 MaeHTMdMKaTopbl NyN10B ANKBUAHOCTH.

Bepcusa 1.14.2 4 peBpansa 2021 roaa

M3meHeHO onucaHue pasgena 4.9 MNoToK cuctemHor MHPopmauum — aobaBneHo onucaHMe Katouyen M3 cooblieHus
SysProperties.

Bepcua 1.14.1 24 pekabpa 2020 roga

M3meHeHOo onncaHue nons security_type B coobuieHnn Issue B NOTOKE MHCTPYMEHTOB.

Bepcua 1.14.0 2 ceHTa6pa 2020 roga

Job6asneH HoBbIM pa3gen 5.2.3 c onncaHmem coobuteHui YieldConversionRequest 1 YieldConversionReport.

Bepcua 1.13.8 2 uioHa 2020 roga

B onucaHue coobuleHnin TradeModes po6asneHo npeaynpexaeHve o HeuenecoobpasHOCTM UCMOAb30BaHMA
napameTpOB KOHKPETHbIX TOProBbIX PEXKMMOB A1A HAaCTPOMKU PaboTbl TOProBON CUCTEMBI.

Bepcua 1.13.7 17 anpena 2020 ropa

1. B pasgenbl 1.3.2 n 1.3.1 pobaBneHO onucaHMe NOBEAEHUA TOProBOWM CUCTEMbI B Cayyae OTCTYM/IEHUA OT
CTaHAapTHOro cnocoba 06paboTKM NOTOKOB AaHHbIX.

2. B pasgene 5.1.12 uameHeHo onucaHWe AOMNYCTUMbIX AMANa3OHOB 3HAYeHMW AN NapameTpoB topic_seq U
topic_segend.

Bepcusa 1.13.6 24 aHBapa 2020 ropa



1. [Jo6asneH pasgen 5.1.4, onucbiBatOWM OrpaHNYEHNE YacTOTbl OTMPABKM KAMEHTCKMX COOBLLEHNI CECCUMOHHOIO
YPOBHSA.

2. [lobasneH pasgen 5.2.1, onuCbIBAOWMA OFPaHUYEHME YACTOTbl OTMPABKU KAMEHTCKMX 3anpocoB MPUKNALHOIO
YPOBHSA.
Bepcua 1.13.5 07 oKrabpsa 2019 roaa

[obasneHo onuncaHme NoToKa CMCTEMHOM MHPopmaumm SysProperties.

Bepcusa 1.13.4 20 ceHTA6pa 2019 roga

Job6asneH naeHTnduKkaTop nyna AMKBMAHOCTU "TOHKOHICKasa 6upxka" (1019).

Bepcusa 1.13.3 25 uiona 2019 roaa

Pasgen 5.1.3 nepemmeHoBaH B "lMoadepiKaHue ceccum B aKTUBHOM COCTOAHUM'". YTOUHEHO OMnUcaHWe MexaHW3ma
noAAep*aHnaA ceccum B akTUBHOM COCTOAHUM.

Bepcua 1.13.2 1 peBpansa 2019 roaa

JobasneHo 3HayeHue 4 (MemberTariff) ana nona fee_schema B coobuweHunn Instrument.

Bepcua 1.13.1 14 pekabpsa 2018 roga
1. M3meHeHa CTpPYyKTypa AOKYMEHTa.
M3meHeHa TepMUHONOMMA B YaCTU ONUCAHWUA TPAHCAALNKN AAHHBIX B MOTOKaX.
HasBaHue coobuieHua Trade B MOTOKe KNMPUHIOBbLIX CAE/OK U NepeBofoB nameHeHo Ha ClearingTrade.
JobasneHo onucaHue Kaoyen B cOobLLEHMNAX MOTOKOB.

vk W

HasBaHue KomnoHeHTa topic_header 3ameHeHo Ha header.

Bepcua 1.13.0 03 HoA6psa 2017 roaa
1. OobasneH pasgen "KpaTkuit 0630p cepsuca".
YnaneH pasgen "MameHeHue puck-napameTpos".
B coobuweHnm TradeModes n3ameHeHo 3HaueHue nona msgid.
B coobuweHnn TradeModes nobasneHo none over_the_counter.
B coobuieHnm Instrument nsmeHeHo 3HaveHue nona msgid.
B coobuweHunm Instrument nobasneHo none borrowing_status.
B coobuweHunun TradinglnstrumentStatus none trading_status nepenmeHoBaHo B status.

M3meHeHa TepMUHONOTNA.

L o N U A WD

JobasneHbl Koabl OWNOOK.

Bepcua 1.12.0 30 HoA6pa 2016 roga
1. B komnoHeHTe Period nobasneHo nosropstolieecs none markets.
2. B coobuweHun Instrument smeHeHo 3Ha4yeHMe nona msgid.
3. B coobuweHun ClearingTrade gob6asneHbl nons order_id, exch_orderid, exec_market u dir, u 13ameHeHo 3HauyeHue
nosa msgid.
Bepcua 1.11.0 23 mapra 2016 roaga

Job6asneHo coobueHne Market B KaHan Instruments.

Bepcua 1.10.1 16 peBpans 2016 roaa
YTOYHEeHbl orpaHnyeHuns gns coobuwenuns LimitRequest.
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1. KpaTtkum 0630p cepBuca
1.1. NoTOKM AAHHDbIX

LLinto3 ynpaBneHna puckamu npepoctaBaseT AOCTyn K AaHHbIM, OTHOCAWMMCA K y4aCTHMKaM M napameTpam TOpros, U
No3BO/IAET YNPaBAATb IMMUTaMU YYaCTHUKOB TOPTOB.

KnreHTam TOProBow crcTembl AOCTYMHbI CAeAytoLwme NOTOKN AaHHbIX:

1. MOTOK KAMPUHIOBbIX CAENOK U NepeBo/oB.

MOTOK KNMPUHIOBbIX NO3ULMIA.

MoTOK cocToAHMA cpeacTs.

[OTOK MapXMHaNbHbIX CTABOK.

MoTOK puCK-napameTpos.

MOTOK cCNPaBOYHMKOB, OTHOCALLMXCA K YH4aCTHUKAM TOPros.
[OTOK MHCTPYMEHTOB.

O N A WN

MNoToK cucTtemHom nHbopmaumm.

CoobLueHnA Kaxaoro notoka obaafatoT CKBO3HOM Hymepaumel B nose topic seq. MOCKOMBKY KAMEHT NoayvaeT AaH-
Hble B COOTBETCTBUM C MPaBamMu AOCTYNa N0TMHA, HYMepaLUUsa HanpasBAseMbIX KNUEHTY COOBLLEHMIA MOKET BbITb NPepbIB-
HOW.

1.2. PeXXumbl TpaHCcAALUMU

MOTOKM MOFYT TPAHCIMPOBATL AaHHbIE B ABYX PEXMMAX — CPe3 AaHHbIX U/1/K cpes C Noc/eAyOWMMN 06HOBAEHUAMM.

Cpe3s npeacTtaBnset coboi NoNHOE ONMCAaHME aKTyalbHbIX AaHHbIX, HANPUMEP CMUCOK KMPUHTOBbLIX MO3ULNIA, N Nepeaa-
€eTCA C 334aHHON NepUOANYHOCTbIO.

O6HoBNeHNA NpeacTaBaAloT coboit oTaebHbIe CO0bLLeHUA, PopMUPYEMbIE 1 MepesaBaeMble KNMEHTY NPu HacTynaeHun
cobbITuA.

B cnyyae otcytcTBMA obHOBNEHUI cUCTEMA oTnpasnAaer COOGLLI,EHVIE Heartbeatc OI'Ipe,EI,EI'IEHHOVI nepmoan4HocTbo. OHO
npeaHasHavyeHo ANA NOATBEPXKAEHMA HANNUMA CBA3K B KaHane. OTcyTcTBmne COO6LLI,€HMVI B Te4eHune 1nTeNbHOro nepumno-
Aa obo3HavaeT ambo 3a4EepPXKy, nmbo OTCYTCTBME CBA3U B KaHae.

1.3. MNopagok nonyyeHnsa n o6paboTkn gaHHbIX u3
NOTOKOB

[na NOTOKOB, TPAHC/AMPYIOLLMX CPpe3bl U 0BHOBNEHUA, PEKOMEHAYETCA B Hayane TOProBOro AHA NMOAKAOUYUTLCA B pe-
KMMe Cpes30B C Nnocneaylowmumm 06HOBAEHUAMM, NMOAYYUTb MOAHbIMA Cpe3, NPU 3TOM 3anucbiBad npuxoaslimMe obHOB-
nenunsn. Ecnm obHapyKeH Nponyck B 06HOBAEHUAX, NPOMYLLEHHbIE COOBLLEHNA MOMKHO MONYYUTbL C MOMOLLbBIO 3aMpoca
ResendRequest. ECIM NnosyyeHne BOCCTaHOBNEHHbIX COOBLEHUIA 3aHMMaeT MHOFO BpeMeHH, c/ieayeT NOBTOPHO NoAy-
YUTb Cpe3 COOOLLEHMI B NOTOKE.

Korza cpes nonyyeH NosIHOCTLIO, K HEMY ceayeT NPUMeHsATb 0bHOBNEeHUsA. CNnocob NpumeHeHWUs 06HOBIEHUI 3aBUCHUT
OT noTtoka. ObHoBNEHUSA MOTYT MONOJIHATb paHee Noay4vyeHHble JaHHble, U1 3aMEHATb UX. B noTtokax ¢ 3aMeHArWNnMHA
obHoBNEHUAMMU ana VI,CI,EHTVId)VIKaLI,VIM obHoBNAEMbIX AaHHbIX NCNO/Ib3YHOTCA KNKOYN: 3HaYeHNA onpeaeieHHbIX nosnev unm
COBOKYMHOCTU NoJiei coobLeHnit B NOToKax. Knoum yKasaHbl B napameTpe keys B 3arosioBkax Tabauy, 8 pasgene 4.
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Tabnuua 1. OcobeHHOCTU cpe30B U 06HOBNAEHUI

MoTok

O6HoBNEHMA

MononHeHune 3ameHa

Cpes

KAMpuHrosble caenku u ne-
peBsoAbl

MapnHanbHble CTaBKK

NcTopma cooblueHunii ¢ Ha-
Ya/sia TOProBoro AHnA

KanpuHrosble nosnumm

K Y4aCTHMKam TOPros

CocToAHUe cpeacTs 0
Puck-napameTtpobl

NHCTpYyMeHTbI

CnpaBoOYHMKHM, OTHOCALLMECA U

O6beaMHeHWe aKTyanbHOro
COCTOAHMA BCEX AAHHbIX.

1.3.1. NMpaBsuna 06paboTKK AaHHbIX N3 NOTOKA C NONOAHAIOLWLMMMU
obHoBNeHnAMM (NpuMmep ANA NOTOKA KAUPUHIOBbIX CAENOK U

nepesoaoB)

e Mpu omcmynaeHUU om yKa3aHHoO20 cyeHapusa o6pabomku OGHHbIX MOP208aA CUCMEMA MOX(em OmKa3si8amsb
8 8bIMOMHEHUU 3arpPocos U 8b10a8ams coobuieHus 06 owubKax.

O6HOBNEHUNS B NOTOKE KIMPUHTOBbIX CAENOK N NepeBoa0oB NONOJIHAKOT paHee Nosly4YeHHble AaHHble.

1. OTnpaBbTe B W3 coobLeHMEe TopicRequest C NapaMeTpaMn topic=Trades.Trade, mode=1.

2. B pesynbTaTe 3anpoca TopicRequest NPUAYT caeayolme coobLieHns:

¢ TopicReport (seq=0, status=1, marker=0 (START), topic_lastseq=100, topic_lastseqsent=0);

® ClearingTrade (seq=1, topic_seq=11);

® ClearingTrade (seq=2, topic_seq=57);

® ClearingTrade (seq=3, topic_seq=32);

® ClearingTrade (seq=4, topic_seq=90);
® TopicReport (seq=0, status=1, marker=2 (SLICE_END), topic_lastseq=100, topic_lastseqsent=100).

CoobleHnsa ClearingTrade NPUXOAAT C NPOMYCKaMM B 3HAUYEHUAX NONA topic seq, TaK Kak MeXay coobLeHn-
AMM CAENOK NPUXOANAMN COOBLLEHNA Heartbeat.

3. OxwngaliTe 06HOBNEHMI COOBLWEHUIA ClearingTrade B NOTOKe. MPeAnonoKMM, YTO NONYYEHbI creaylolme 0b-

HOBNEHUA:

e ClearingTrade (seq=>5, topic_seq=110);

® ClearingTrade (seq=6, topic_seq=117);
[ob6aBbTe NonyyYeHHble COOBLLEHNA B KOHEL, Cpesa.

1.3.2. NMpaBuna 06paboTKu AaHHbIX U3 NOTOKA C 3aMEHAILWUMMU
obHoBNEeHAMU (NpUMmep ANA NOTOKA KAUPUHIOBbIX

no3uuui)

0 Mpu omcmynsaeHUU om yKa3aHHO20 CYeHapus 06pabomku 0aHHbIX MOP208aA CUCMEMA MOX(em OMKa3bI8aMb
8 8bIMOMHEHUU 3aMPOCo8 U 8b10a8aMb CO06WEeHUS 06 oW ubKax.

O6HOoBNEHUS B MOTOKE KIMPUHTOBbIX I'I03VILI,VII‘/‘I 3aMeHAI0T paHee NoJly4YeHHble AaHHble.

1. OtnpasbTe B W03 cO0bLEHNE TopicRequest C MApamMeTpaMn topic=Pos.PositionUpdate, mode=1.

2. B pesynbTraTe 3anpoca TopicRequest NpUAyT cieayowme coobuieHns:
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* TopicReport (seq=0, status=1, marker=0 (START), topic_lastseq=567, topic_lastseqsent=0);

* PositionUpdate (seq=1, topic_seq=424, entity=entityl, balance_id=1000);

* PositionUpdate(seq=2, topic_seq=318, entity=entity2, balance_id=1000);

* PositionUpdate (seq=3, topic_seq=342, entity=entityl, balance_id=1001);

* PositionUpdate (seq=4, topic_seq=383, entity=entity3, balance_id=1001);

* TopicReport (seq=0, status=1, marker=2 (SLICE_END), topic_lastseq=567, topic_lastseqsent=567).
CoobleHna PositionUpdate NPUXOAAT C NPOMNYCKaMM B 3HAYEHMAX NONA topic seq, TaK Kak mexay coobue-
HUAMMW COENOK NPUXOAUAN COObLLEHNA Heartbeat.

Oknpavite 0bHOBAEHMI COOBLLEHNI PositionUpdate B NOTOKe. [peanonoKmMm, 4To NosayyeHbl caeayroLume ob-
HOB/IEHUA:

* PositionUpdate (seq=5, topic_seq=581, entity=entity2, balance_id=1001);

e PositionUpdate (seq=6, topic_seq=601, entity=entityl, balance_id=1000);

* PositionUpdate (seq=7, topic_seq=594, entity=entity3, balance_id=1001);

. OnaKkarkporo obHoBNEHUA C topic seg>topic lastsegsent  CPaBHWUTE 3HAYEHMUA K/tOYEW - NONEN entity U

balance id €O 3HauyeHMAMM Kntouelt 8 COXpaHe;HbIX coobuieHusAx cpesa:

e Ecnu 3HauyeHus nosnen entity M balance id coBnagatoT B cpese M 06HOBNEHUW (0BHOBNEHUS C HOMEpPaMM
seqg=6, seq=7), 3ameHuTe cooblleHne B cpgae coobueHnem n3 o6HOBNEHMUA.

e Ecnv B 06HOBNEHUU copep:KaTcA HOBble 3HAYEHUA Monel entity U balance id (06bHOBAEHME C HOMepPOM
seqg=>5), Ao6aBbTE OOHOBNEHWE K CpE3Y. -
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2. Bsammogeuncreme co WAKO30OM
2.1. 3anpoc gaHHbIX

[nsa 3anpoca faHHbIX KAMEHTY ciedyeT OTNPaBuUTb B LLU/KO3 TOProBOi cucTembl coobleHne TopicRequest, yKasas B Hem
naeHTUdUKaTop NoToKa topic, rPaHMLbI AManasoHa AaHHbIX topic segW topic segend M PEXUM TPAHCAALMU mode.

B oTBeT Ha KOppeKTHOe cooblieHMe TopicRequest KANMEHT MOAYYUT OTYET O BbINOJHEHWUM 3anpoca TopicReport, nocne
KOTOPOrO C/ieayeT 0XKnaaTb cooblieHns ¢ AaHHbiMK. Nepeaaya cpesa gaHHbIX 3aBepLiaeTca coobuieHnem TopicReport.

Ecnn B co0obLLEeHUN TopicRequest YKa3aHbl HEKOPPEKTHbIE 3HAYEHWUA NOJIEeN, NAPaMETPbI 3anpoca CoOBNAAAOT C Napa-
MeTpamm NpeaplayLero 3anpoca Uamn 3anpoc He MOXKET BbITb BbINOJIHEH, COObLLEeHNE BYAET OTKNOHEHO, U KJIMEHT NOAY-
4YnT OTYeT 06 OTKNOHEeHUM 3anpoca TopicReject.

Bo uszbexaHue nepezpy3ku cemu 00X OumMecb OKOHYAHUA Moay4YeHUs coobueHuli no npedsidyuemy 3anpocy
rneped mem, KAK omnpasssame Ho8bll 3arnpPoc OAHHBIX.

TopicRequest: topic=E, topic_seq=0, mode=1

TopicReport: topic=E, topic_id=F, status=1, market=0, T
Cuctema topic_lastseq=20, topic_lastseqsent=0 Nto3 .
< TOProBo
nonb3oBarens o ) )
MonyyeHue daHHbIx (topic_id=F, topic_seq=1, user_id=G, cucTembl

account=H, client_id=J, instrument_id=K, match_id=L)

A

PucyHoK 1. 3anpoc 1 nony4yeHne gaHHbIX

2.2. OcTaHOBKa 1 BO30bHOB/1IeHUe 0bHOBNIEHUN

[na ocTaHOBKM OBHOBNEHWUI KANEHTY CaeayeT OTNPaBUTb B L3 TOProBoi cuctembl coobuieHme TopicCancel, ykasas B
Hem naeHTMdUKaTOpP NOTOKA topic MM topic id.

B oTBET Ha KOPPEKTHOe coobLeHMe TopicCancel KAMEHT NOYYMT OTYET O BbINOSIHEHWM 3anpoca TopicReport, n 06HOB-
NeHns byayT ocTaHoBAEHbI. Mlocne 0CTaHOBKM OBHOBNEHWIA B TEYEHUE HEKOTOPOTO BPEMEHU MOTYT NPUXOANUTL CoobLLe-
HUA C AaHHbIMM.

Ecnm B cO0bWEHNM TopicCancel yKasaHbl HEKOPPEKTHbIE 3HAYEHUA MOJIeN UM 3aNPOC HE MOKET BbITb BbINOHEH, TO
coobuieHve ByAEeT OTKAOHEHO, U KMEHT NoyYmnT oT4eT 06 OTKIOHEHUK 3anpoca TopicReject.

Mpu paspbiBe coeanHEHU 0OHOBNEHUA aBTOMATUYECKM OCTaHABAMBAOTCA.

YT106b!I BO306HOBUTL MOAyYEHUE OBHOBAEHWUI, KNMEHTY CnedyeT OTNPaBUTb B LW/KO3 TOProBOWM CUCTEMbI COObLLEeHMe
TopicRequest, ykasaB Homep topic seq, Ha eAuHULY 6ONbLUKIA, YeM Y NOCNEAHErO NOYYEHHOTO COOBLLEHNA C AaHHbI-
MU.
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TopicRequest: topic=E, topic_seq=0, mode=1

\

TopicReport: topic=E, topic_id=F, status=1, market=0,
topic_lastseq=G, topic_lastseqsent=0

A

MonayueHue dannebix (topic_id=F, topic_seq=n, user_id=G,
account=H, client_id=J, instrument_id=K, match_id=L)

A

TopicCancel: topic=E, topic_id=F

A

CucTema TopicReport: topic=E, topic_id=F, status=2, market=1, Wnio3 .
oy topic_lastseq=G1, topic_lastseqsent=n TOprosoun
- cUcTEMBI

a) ocmaHosKka 0bHosneHul

TopicRequest: topic=E, topic_seq=n+1, mode=1

TopicReport: topic=E, topic_id=F, status=1, market=0,
topic_lastseq=G1, topic_lastseqsent=n

A

Monyyerue daHHbIx (topic_id=F, topic_seqg=n+1, user_id=G,
account=H, client_id=J, instrument_id=K, match_id=L)

A

6) so306HO06neHuUe 06HOBAEHU

PucyHok 2. OctaHOBKa 1 BO306HOB/IEHWE O6HOBAEHNI

2.3. IameHeHue ammura

YT106bI U3MEHUTL IMMUTbI 418 KAMEHTOB MO MHCTPYMEHTY, KAMEHTY Cle4yeT HanpaBuThb B L3 TOProBO CUCTEMbI CO06-
weHue LimitRequest. CoobLieHne 40MKHO coaeprKaTb NaAeHTUdUKaATOP 6aNaHCOBOrO MHCTPYMEHTA, IMMMUT MO KOTOPOMY
[O/KeH bblTb U3MEHEH, B Nosie balance id.

B oTBET Ha KOppeKTHoe coobLeHMe LimitRequest KAUEHT NOAYYUT OTYET 06 n3meHeHun anmuta LimitReport.

Ecnv B cO0bWEHUN LimitRequest yKa3aHbl HEBEPHbIE 3HAYEHUA NapaMeTPoB, COobLLeHNe ByAeT OTKIOHEHO, U KIUEHT
NoAYy4YUT oTYeT 06 OTKNOHEeHUM RejectReport.

LimitRequest: clorder_id=A
' g
LimitReport: clorder_id=A
<€
G a) ycrnewHrsIl 3anpoc Ha UsMeHeHUe AUMUma Waio3
TOpProBoi
nosb3oBatens L ,
LimitRequest: clorder_id=C cMCTEMbI
P
RejectReport: clorder_id=C
<
6) omKaoHeHUe 3aIpPoca HA U3MEHEHUE AUMUMa

PucyHok 3. MNogava 3anpoca Ha U3MEeHeHne TMMuTa

11



O6wan nHPpopmaumsa o NpoToKoIe

3. O6bwan uHpopmauua o NPoOToKoNe
3.1. 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 — nocnenoBaTeNbHOCTb U3 9 6altT, M3 KOTOPbIX Nepeble 8 HANT ABAAIOTCA LLENIOYNC/IEHHbIM NPeaCcTaBNeHNEM ae-
CATUYHOW Apo6U, YMHOMXEHHOM Ha 10", Npy aTom n yKasaHo B nocnegHem baiiTe Nocnen0BaTENbHOCTM U €10 3HaYeHUe
O0JIKHO BbITb B AnanasoHe ot 0 o 8.

intN — uenoe uncno pasamepHoctbio 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 LLesioe YACNO, BblpaxKatoLLee KOIMYeCTBO MUANNCEKYHA, OT Havana anoxu Unix. B cnyyae ecnm none
C 3TUM TUNOM [aHHbIX ob03Hayvaer AaTy, TO cneayet UrHopmpoBaTb YacCTb 3HAYE€HMA, OTHOCALWLYHOCA K YaCamM, MUHYTaM,
CeKyHAaM U MUNNNCEKYHOAAM: TO €CTb MCNO/1Ib30BaATb Le/10e 3Ha4YyeHne (C OKpyrneHnem B MeHbLIYIO CTOpOHy) OT geneHunA
Ha 86 400 000.

3.2. CTpyKTypa coobueHui

CoobueHne 6MHApHOro NPOTOKO/1a COCTOUT U3 CTPOro onpeseneHHoro Habopa nonewn n npeacTasaseT cobol nocneno-
BaTe/IbHOCTb M3 3HaUYeHW 3TUX nonein. Kaxkgoe coobLieHne HauMHaeTCA € 3aro/IoBKa — KOMMOHEHTa frame, COCTOALLErO
M3 Tpex Nosier, B KOTOPbIX YKa3aHbl pasmep, TUN U NOPALKOBbLIA HOMep cooblueHuA. Pasmep coobuieHna BbluncnaeTca
KaK g/IMHa Bcero coobueHna (MCKNtoYan 3aronoBok frame) B 6avTax. [IMHA COOBLLLEHUS NOCTOAHHA ANA KaXA0ro TMna,
33 UCKNHOYEHMEM COOBLLLEHMI, COAEPKALLMX NOBTOPAOLLMECA KOMIOHEHTbI UAW NONS.

ChopmmpoBaHHble COOBLLEHMA NepeaatoTca BHYTPM CETEBOro NakKeTa KaK noc/ienosatenbHoCTb 6aiT.

3.3. O6bwme KOMNOHEHTbI CO0bLEHUN

Tabnnua 2. PopmaTt KOMNoHeHTa frame: pasmep 12 6aliTos

MNone Tvn OnucaHue
size int2 OnuvHa coobuieHma 6es yyeTa 3arosoBKa frame B baiTax
msgid int2 Tun coobLeHuns
seq int8 MopAaakoBbIi HOmep coobLeHns

Tabnnua 3. PopmaT KOMMNOHEHTa 1nstrument: pasmep 6 6anTos

MNone Tun OnucaHue
market_id int2 NpeHTndukaTop nyna AMKBMAHOCTU. OnncaHue 3HaYeHui cm. B
pasgene 3.6
instrument_id int4 NaeHTUdPUKATOp TOProBOro MHCTPYMeEHTa

12
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Tabnnua 4. Popmat KOMNoHeHTa header: pasmep 22 6aiTa

Mone Tvun OnucaHune
topic_id int4 YncnoBoi MaAeHTUHUKATOP NOTOKA
topic_seq int8 MopsaKoBbIM HOMep coobLLEHNA B MOTOKE
system_time time8n Bpema dopmmnpoBaHua coobLueHns
source_id int2 MNCTOYHMK coobuieHus (3HaYeHns cm. B pasgene 3.5)

Tabnnua 5. Popmat KomnoHeHTa user header: pasmep 20 b6aitTos

Mone

Tun

OnucaHue

clorder_id

ascii20

KAneHTCKUIM naeHTMdMKaTop 3aABKM

Tabnnua 6. Popmat KomnoHeHTa gate header: pasmep 46 baitTos

MNone Tun OnucaHue
system_time time8n Bpemsa 06paboTKM KNMEHTCKoro 3anpoca
source_id int2 MNCTOYHMK coobuieHns. 3HayeHnna cm. B pasgene 3.5
clorder_id ascii20 KAneHTCKUI naeHTUdUKaTop 3aaBKK
user_id asciilé JIOMMH, AEHTUDUKATOP KIMEHTCKOTO LW/t03a

Tabnnua 7. PopmaT KOMMNOHEHTa account: pasmep 36 6aiTos

Mone Tvun OnucaHune
member_id int4 NaeHTUdUKaTop y4aCcTHUKA TOPros
account asciilé NaeHTUPUKATOp TOProBO-KANPUHIOBOrO CYETA YYaCTHMKA TOPros
client_id asciilé NaeHTUPUKATOP KANEHTCKOTO Koaa

Tabnuua 8. ®opmat KOMNOHeHTa account entity: pasmep 21 6aiit

Mone Tvn OnucaHue
member_id int4 NaeHTUdUKaTop y4aCcTHUKA TOPros
entity_id asciilé NaeHTudunkatop obbeKkTa
entity_type intl

Tun obbeKTa. 3HayeHun:

e 0 (CLIENT): KNMEeHTCKMI Kopg,;

¢ 1 (CLIENT_GROUP): rpynna KANMEHTCKUX KOAOB;

e 2 (CLEAR_ACC): aHanMTUYECKUI1 TOPrOBO-KANPUHIOBbIN CYET;
e 3 (PRINCIPAL_CLEAR_ACC): TOproBo-K/NMPUHIOBbI CYET;

¢ 4 (TRADE_MEMBER): y4acTHUK TOpros

13
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Tabnnua 9. Popmat KomnoHeHTa deal: pasmep 20 6aliTos

Mone Tvun OnucaHune
deal_price dec8 LeHa caenkm
deal_id int8 NaeHTUdUKaTOp cAeNKu, MPUCBOEHHbIN NYI0M IMKBUAHOCTM
amount int4 O6bem caenkn

Tabnnua 10. Popmat KOMMNOHeHTa otccodes: pasmep 32 6aliTa

MNone Tun OnucaHue
initiator_party asciilé NaeHTUdUKaTop OTNpaBmTeNs afpecHOM 3aaBKMU
ctrparty asciilé NoeHTudunkaTop nonyyatens agpecHom 3aaBKu

Tabnnua 11. Popmat komnoHeHTa clr deal: pasmep 85 baiiTos

MNone Tun OnucaHue
deal_id int8 NaeHTUdUKaTop TOProBoi caenku
clr_deal_id int8 NaeHTUPUKATOP KANPUHTOBOM CAENKN
traded_balance_id int8 NaeHTdunKaTop Topryemoro 6anaHcoBOro MHCTPYMeHTa
measuring_balance_id int8 NpeHTndukaTop 6anaHcOBOro MHCTPYMEHTA A4 NepeyncieHuns
LeHbl
clr_deal_price dec8 LleHa KNMPUHTOBOM CAENKM
amount decn O6bem KAMPUHTOBOW CAENKM
volume decn Cymma nepBoOM YacTK CAENKM B BatOTE PacyeToB
dir intl
HanpasneHune caenku. 3HavyeHumA:
¢ 1 (Buy): 3auncnenue;
e 2 (Sell): BbIBOA,
fee decn Komuceuma 3a caenky. Yucno moskeT coaep:katb He bonee gecatu
OEeCATUYHBIX pa3psaLoB
accr_interest decn HaKonneHHbI KyNoHHbIM A0X04,
flags int8 ®naru, 3aBUCALLME OT PblHKA

Tabnnua 12. Popmat komnoHeHTa clr repo deal: pasmep 126 6aittos

MNone Tun OnucaHue
deal_id int8 NaeHTUdUKaTOp TOProsom caenku
clr_deal_id int8 NaeHTUPUKATOP KANPUHTOBOM CAENKN
traded_balance_id1 int8 NaeHTnduKaTop Topryemoro 6anaHcoBOro MHCTpPYMeHTa. 1-a YacTb

peno
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O6wan nHPpopmaumsa o NpoToKoIe

MNone Tun OnucaHue

measuring_balance_id1 int8 NaeHTndunKaTop 6anaHCOBOro MHCTPYMEHTA 414 NepeyuncieHms
LeHbl. 1-a YyacTb peno

traded_balance_id_back int8 NaeHTndukatop Topryemoro 6anaHCoOBOro MHCTPYMEHTA. 2-A YacTb
peno

measuring_balance_id_back |int8 NaeHTdunKaTop 6aN1aHCOBOro MHCTPYMEHTA A/1A NepeduncieHmsn
LieHbl. 2-A 4acTb peno

repo_rate dec8 CraBKa peno

price dec8 LleHa nepBoW YacTu caenku peno

amount decn O6bem caenku B eAMHMLLAX aKTUBA

volume decn Cymma nepBoOM YacTK CAENKM B BatOTE PacyeToB

buyback_volume decn Cymma 0bpaTHOro BbiKymna

buyback_price dec8 LleHa obpaTHOM caenku

dir intl
HanpasneHune caenku. 3HavyeHumA:

¢ 1 (Buy): 3auncnenue;
e 2 (Sell): BbIBOA,

fee decn Komuceuma 3a caenky. YMcano moxkeT cogepkaTb He bonee gecatm
AECATUYHBIX Pa3psaLoB

accr_interest decn HaKonneHHbIN KyNoHHbIN A0X04,

flags int8 dnaru, 3aBUCALLME OT pbiHKa

Tabnuua 13. dopmaT KOMMNOHEHTa coupon_payment: pasmep 16 6aittos

Mone Tvun OnwucaHune
date time8m [aTa BbinnaTol
value dec8 Pasmep BbinnaThl
Tabnnua 14. dopmat KomnoHeHTa ExchangeAccount: pasmep 36 6aitTos
MNone Tun OnucaHue
market_id int2 NpeHTUdUKaTOp Nyna AMKBMAHOCTM (ONMCaHME 3HAYEHUI CM. B
pasgene 3.6)
type int2
Cnocob naeHTUdMKaLmMm TOproBo-KAMPUHFOBOIO cyeTa. 3HAYEHUA:
¢ 1 (Standart): cTaHAAPTHbIN;
e 2 (External): paclumpeHHbIiA, C UICNOAb30BaHMEM codeExtra
account asciilé NpeHTUdUKaTOp TOProBO-KAMPUHIOBOFO CYETa B NyJ/e IMKBUAHO-
cTm
code_extra asciilé LJononHUTeNbHbIN NAeHTUOUKATOP TOProBO-KIMPUHIOBOTO CYETa B

nyne 1MKBUAHOCTU
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Tabnnua 15. Popmat KomnoHeHTa ExchangeClient: pasmep 18 6alitos

Mone Tun OnucaHue

market_id int2 NaeHTUGUKaTOP Nyna AMKBMAHOCTM (ONMCaHME 3HAUYEHU CM. B
pasgene 3.6)

client_name asciilé NaeHTUPUKATOP KANMEHTCKOro Koaa B Ny/sie AMKBUAHOCTH

Tabnnua 16. Popmat KomnoHeHTa ExchangeInstrument: pasmep 61 6anT

MNone Tvn OnucaHue
instrument instrument] KOMNOHEHT NaeHTUOUKALLMM TOPrOBOrO MHCTPYMEHTA
code_group charl6+1 CeKums, K KOTOPOWN OTHOCUTCA UHCTPYMEHT
code charl6+1 TUKep MHCTPYMeHTa
code_extra charl6+1 Ko MHCTpymeHTa
status [instrument_status] |TeKywmi cTaTyC TOProBOro MHCTPYMEHTA

Tabnnua 17. dopmat KomnoHeHTa extra data: pasmep 11 6aitTos

Mone Tun OnucaHue

type int2 Tun napameTpa

value decn 3HayeHMe napameTpa

Tabnuua 18. dopmaTt KOMNOHeHTa instrument status: pasmep 4 6aiiTa

Mone Tmn OnucaHue

trading_status int1 TeKRyLWwuit cTaTyc TOProBOro MHCTPyMeHTa. 3HaUYeHUA:

e 2 (HALT): Topru npnoctaHOBAEHbI;

¢ 17 (TRADING): Topru nayt;

¢ 138 (NO_TRADING): Topru He nayrT;

® 102 (CLOSE): Topru B ayKLUMOHE 3aKpbITHSA;

¢ 103 (CLOSE_PERIOD): Topru B nepuoae 3aKpbITus;

e 107 (DISCRETE_AUCTION): TOprv B ANCKPETHOM ayKLMOHE;
e 118 (OPEN): TOpru B ayKUMOHE OTKPbITUS;

e 120 (FIXED_PRICE_AUCTION): TOprv no ueHe ayKumuoHa 3a-

KpbITUA
suspend_status intl 3ape3epBMpoBaHHOE MNoJie. 3aMno/HAETCA Hy/IeBbIM balTom
routing_status intl 3ape3epBrpOBaHHOE None. 3anoNHAETCA HyeBbIM 6aliTom
reason intl 3ape3epBNpPOBaHHOE NoJe. 3aMo/IHAETCA Hy/1IeBbIM bailTom

Tabnnua 19. Popmat komnoHeHTa £ OTCCode: pasmep 18 baiiTos

Mone Tun OnucaHue

code asciilé NaeHTUdUKaTop ANa aapecHon Toprosau
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Mone

Tun

OnucaHue

market_id

int2

NaeHTMdmnKaTop Nyna AMKBUAHOCTU (ONUCaHME 3HAYEHUI CM. B
pa3sgene 3.6)

Tabnuua 20. dopmat KomnoHeHTa Period: pasmep 30 6aiTos

Mone

Tun

OnucaHue

start

time8m

[aTta n Bpems Hayana nepuoga

finish

time8m

[aTa 1 BpemA OKOH4YaHKUA nepnoja

mode

int2

Tun ayKumoHa. 3HavyeHus:
e 0 (ProRata): 4BOWMHOI BCTPEUHbI aHOHUMHbIM aYKLUMOH C Npo-
NMOPUMNOHA/IbHBIM pasgeneHnem o6bemos;

e 1 (Parity): ABOIMHO BCTPEYHbI aHOHMMHbIN ayKLMOH C Napu-
TETHbIM pasgeneHnem o6bemos;

e 2 (TimePriority): ayKUMOH CO CBeleHMEM MO BPpeMeHU peru-
CTpauuu 3anBKK;

¢ 3 (Address): ayKUMOH C NOMHbIM COBMaAeHMeM NapaMeTpoB
ONA aapecHoW Toprosau;

e 4 (OpenAuction): ayKLUMOH OTKPbITUSA;
¢ 5 (CloseAuction): ayKLMOH 3aKpbITUS;

6 (NoTrade): oTcyTcTBME TOPrOB;
o 7 (ExtClose): ayKUMOH 3aKpbITUS B Ny/e TMKBUAHOCTU

currency_id

int4

NaeHTUdUKaATOP BaNtOTbl, B KOTOPOM TOPTYeTCs UHCTPYMEHT

underlying_offset

int2

CmeLleHune nepBoﬁ 3anucKm rpynnbl underlying OTHOCUTENbHO Ha-
Yana AaHHOro nonAa

underlying_count

int2

Konunyectso 3anucei rpynnbl underlying

markets_offset

int2

CmeleHune nepBoﬁ 3anucy nonen markets OTHOCUTE/IbHO Havana
AaHHOro nonA

markets_count

int2

Konunuyectso 3anuceit nonem markets

> underlying

Underlying]

KOMMNOHEeHT Ana onpeaeneHna pasmepa 10Ta TOProBoro UHCTpy-
MeHTa B paMKax nepunoaa

> markets

int2

Cnu1CoK Nyn0B IMKBUAHOCTH, JOCTYMNHbIX B 3TOM nepuoge (onuca-
HUMe 3Ha4YeHu cm. B pasgene 3.6)

Tabnuua 21. dopmat KoMnoHeHTa transfer: pasmep 43 6aitTa

MNone Tun OnucaHue
transfer_id int8 NpeHTndukaTop nepesosa, NPUCBOEHHbIV TOProBOMN CUCTEMON
balance_id int8 NaeHTndunKaTop 6an1aHCOBOro MHCTPYMEHTA
sess_id int4 NaeHTUPUKATOp KAMPUHIOBOM ceccum
clearing_id int4 NoeHTUdUKaTOP KAMPUHTA, NpeaLlecTByOLLErO Nepesosay
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O6wan nHPpopmaumsa o NpoToKoIe

Mone Tun OnucaHue

dir intl
HanpasneHue nepesBoga. 3Ha4yeHuUA:

e 1 (Buy): 3auncneHue;
e 2 (Sell): BbIBOA,

transfer_type int1 Tun nepesoaa. 3HavyeHuUA:

e 1 (Trade): pe3ynbTaT TOProBoW CAENKY;
¢ 2 (LimitChange): usmeHeHune o6bema no3nuUmit

flags int8 n .
apameTpbl nepeBosa. 3Ha4YeHua:

® 0x100 (He NPoBepATb Ha HeyBeNUYEHME 334013 KEHHOCTHU NO
IO («»KecTKnin» BbiBOA));

® 0x200 (NepeBoZ NO NOPYYEHMUIO YHACTHUKA);

® 0x1000 (BBOA-BbIBOZ, MO MOPYYEHUIO KMEHTa);

* 0x2000 (BBOA-BbIBOA, MO MNOPYYEHWUIO a4MUHUCTPATOPA);

® 0x4000 (NepeBod, CPOPMUPOBaHHbIV B NpOLLeCCe KNUPUHTa);

® 0x1000000 (NPUMEHEHO ANS TOPrOBO-KAMPUHIOBOTO CYeTa);

® 0x4000000 (NPUMEHEHO ANA KNAMEHTCKOro Koaa);

® 0x8000000 (MPMMEHEHO ANA FPYNNbl KAMEHTCKUX KOAOB);

® 0x10000000 (I'IpMMeHEHO ANnAa aHaIMTUHECKOro TOproBo-Kaun-
PUHIroBoro cqua)

amount decn O6bem nepesosa

Tabnuua 22. Popmat KomnoHeHTa Underlying: pasmep 15 6aiitos

Mone Tun OnucaHue
balance_id int4 NaeHTndurkaTop 6a1aHCOBOrO MHCTPYMEHTA
qty decn Konnyectso eamHuUL, 6anaHCOBOro MHCTPYMEHTA
flags int2

Mone ¢naro.. 3Ha4YeHMUA:

e 0x1 (CORP_DUE_BILL): gononHuTensHoe 0643aTeNbCTBO B
CBA3M C KOPMOPATUBHbLIM CODbITUEM;

e 0x2 (CORP_CORRECTION): KOppeKTUpoBKa KAMPUHTOBbIM
LEHTPOM 0653aTeNbCTBA B CBA3M C KOPMOPATUBHBIM COBLITU-
em;

® 0x4 (CORP_INCOME_RETURN): nepeaaya aoxoaa B CBA3U C
KOpMopaTUBHbIM COBbITUEM;

e 0x8 (PRINCIPAL_OBLIGATION): npu3aHaK ocHOBHOro 06s3a-
TeNbCTBa

3.4. O6paboTKa coobLieHnA ¢ NOBTOPAIOLWMMMUCA
KOMMNOHEHTaMM 1 NonamMmm

HekoTopble T1nbl C006LLI,EHMVI coaepaT KOMMNOHEHTbI M/VIJ'IM nonAa, KotTopblie moryT O6/'IaLI,aTb NPOnN3BOJIbHbIM KOJ1n4e-
CTBOM 3anucel B oAHOM COOGU.I,EHMVI. OpHo C006LLI,EHME MOXET BK/1K0YaTb HECKO/ZIbKO NMOBTOPAKOLWNMXCA KOMMNOHEHTOB U
nonei. Bce OAHOTUMHbIE NOBTOPAOWMNECA KOMMNOHEHTbI MMET d)MKCVIpOBaHHer ANNHY.
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MOBTOPAIOLMMCA KOMMNOHEHTY UM NOJIO BCEraa NpeawecTByloT ABa Nons — of fset U count. Mofe count COQEPHKUT
KONMYeCTBO 3anuceit. None of fset yKa3blBaeT Ha cmelleHue (B 6aitTax) NnepBoli 3aNMcKM KOMNOHEHTa OTHOCUTENIbHO Ha-
Yana AaHHOrO NOJIA; ero 3HaYeHMe He MOKeT BbITb MeHblue 4.

frame
header
componentA_offset=8 [int2] CmeleHme
componentA_count=2 [int2] nepson
b 3anMcu KomnoHeHTa A

componentB_offset=n [int2]
componentB_count=1 [int2] CmelteHne

< nepeow
componentA —entry 1 3aMMcK KOMMNoHeHTa B

componentA —entry 2 P
)

componentB —entry 1

PucyHok 4. Cxema C006U.I,EHVIF| C ABYMA NOBTOPAOWMMUCA KOMNOHEHTAMU

MoBTOPAIOLWMECA KOMMOHEHTbI, B CBOIO O4Yepeab, TakKe MOryT BK/OYaTh B cebs Apyrne NoBTOPAOLMECA KOMMOHEHTbI
WM NonA. B aTom cayyae Kaxaan 3anmcb KOMMNOHEHTA CCbI1aeTCA Ha CBOM B/IOXKEHHbIE 3anucu.

componentC—entry 1

componentD_offset [int2]

CmelleHne nepsoi
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 5. Cxema [BYXYPOBHEBOTO B/IOXKEHUA KOMMOHEHTOB

3.5. 3HayeHua source id

B 3aronoske gate_header npucyTcTByeT None source id, yKasblBaloLiee Ha MOAY/b, KOTOPbIV Nepesan cooblyeHe Ha
LW/IH03 ANA OTNPABKMU KANEHTY.

Tabnnua 23. Bosspallaemble KIMEHTY 3HayeHna source id

[Onana3oH OnucaHune
100-199 LLnto3 ToproBom cuctemsl
200-249 Mogaynn nposBepKku pucKk-napameTpos KANMPUHIOBOro LeHTpa
250-259 Mogaynn ceeaeHmna 3aaBOK
300-499 Moaynun popmmpoBaHMA 1 pacdeTa PbIHOYHbIX SAHHbIX
500-549 Mogaynn mapwpytmsaumm
1000-1099 NaeHTUdUKaTopbl NYI0B AMKBUAHOCTH

3.6. UaeHTUPUKATOPDbI NYS10B IMKBUAHOCTU

NaeHTdUKaTopbl NY10B IMKBUAHOCTU MOTYT ABNATLCA 3HAa4YeHNeM nosiel market, markets, market id, source id
M exec market.
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0 (DEFAULT) — nyn AMKBMAHOCTM Ha YCMOTPEHUE TOProBOMN CUCTEMBI
1001 (TRADSYS) — Bce AOCTynHbIe Ny/bl IMKBUAHOCTH

1000 (SPB) — nyn amkeuaHocTtun CMB Bupxu

1010 (MOEX_FOND) — nyn nukeuaHocT MOCKOBCKOW BUprKu

1015 (IB) — ucnonHeHue Ha nynax AnkemaHoctu CLUA

1017 (LSE) — nyn anksmaHoctu LSE

1019 (SEHK) — nyn nankeugHoctn SEHK

1021 (XETRA) — nyn IMKBUOHOCTU NO HEMEUKUM Bymaram

20



CoobuieHnA B NOTOKax

4. CoobLieHna B NOTOKax
4.1. NOTOK KAUPUHTOBbIX CAENOK U NepeBooB

Cpe3 npedcmasnsem coboli ecto ucmopuro coobuweHuli ¢ Hayaana mopeoso2o OHA. ObHO8/AeHUS NOMNOAHAIOM
paHee nosy4YeHHvle OaHHbIe.

NaeHTUPUKATOp NOTOKA topic=Trades. B 3TOM NOTOKe TpaHCAUPYHOTCA COObLLEHNA Transfer U ClearingTrade.

Mpu 3TOM TaKKe JOCTYMNHbl MOTOKU Trades.Transfer U Trades.Trade, B KOTOPbIX TPAHC/IMPYHOTCA TOJILKO COOTBET-
cTBytoLMe coobleHmnA. 3T NOToKn obnagatot cobCTBEHHOM HyMepaLuen topic seq. B nocneayoumx sepcmax cucre-
Mbl AOYEPHME NOTOKM ByAyT OTCYTCTBOBATD.

[aHHble 0 coBepLIeHHbIX NepeBoAax nepesatoTca cooblieHnem Transfer.

[aHHble 0 coBepLUEHHbIX KIMPUHTOBbIX CAEKaX TPAHCANPYIOTCA coobleHnem ClearingTrade (06 06paboTke cooblue-
HUA cM. pa3gen 3.4).

Tabnnua 24. dopmat coobueHuns Transfer: msgid=802, size=117

Cme- MNone Tun OnucaHune
LeHme
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [header] header 3aro/ioBoK
22 user_id asciilé JIorvH nHuumaTopa
38 account account KOMMNOHEHT naeHTUdMKaLmm y4acTHUKa TOPros,
TOProBO-KANPUHITOBOrO CYETa M KAMEHTCKOro Koaa
74 transfer transfer] KOMMNOHEHT onMcaHuns coBepLUeHHOro NepeBosa

Tabnnua 25. Popmat coobuweHns ClearingTrade: msgid=814, pasmep gMHAMUYECKUN

Cme- Mone Twun OnucaHue
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK

0 [header] header 3aronoBoK

22 user_id asciilé JlorvH nHnumaTopa

38 account account KoMMNoOHEeHT naeHTUdMKaLmm y4acTHMKa TOPros,
TOProBO-KJAMPUHIOBOrO CYETA U KANEHTCKOro Koaa

74 instrument instrument KoMMOHEeHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
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Cme-
LeHune

Mone

Tvn

OnucaHue

80

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

0x2 (eMMObligations): npM3Hak ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

0x4 (eNoMMTrade): npusHak 3aaBKK map-
KeT-menKepa BHyTpeHHeln 6upxKn, KoTopas
He [0/IKHA CBOAMTCA C 3aABKOW APYyroro map-
KeT-menKepa;

0x8 (ePresettlement): caenka npeanocTaBky;
0x10 (eExternalActivity): onepauwms 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

0x20 (eDelivery): caenka noctaBky;

0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

0x80 (eDeliverySwapBad): nepeHoc Heao6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;
0x100 (eDeliveryDonorTrade): nocTaBoYHbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;
0x200 (eNoSystem): Nnpu3HaK aapecHol caen-
Ku;

0x2000 (elgnoreDynamicLimits): npu3Hak ur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

0x100000 (eClientPartialExecute): yacTnuHoe
NCMOJIHEHME B aAPECHOM PEXMME, MHULUUPO-
BaHHOE KNNEHTOM;

0x200000 (eHaltPeriodOrder): npM3HaK BblI-
CTaBNIEHMSA 3as1BKM BO BPeMSA NPUOCTaHOBKM
TOpros;

0x400000 (eOverTheCounter): npu3HaK 3as8BKM
WU CAENKM C BHEOUPIKEBBIM MHCTPYMEHTOM;
0x800000 (eRFQ): npu3HaK pexxmnma 3anpoca
KOTUPOBKM

88

price

dec8

LeHa

96

price_extra

dec8

JononHutenbHasa yeHa

104

parties

otccodes

KOMMNOHEHT naeHTUPMKaLMM CTOPOH aapecHoi 3a-

ABKMU

136

amount_rest

intd

OcTaToK nocne cAenokK, ykasaHHbIX B 4aHHOM CO06-
LEeHUN

140

comment

char23+1

KommeHTapuit

164

extra_ref

asciil2

LonoNHUTENbHbIA NAEHTUGUKATOP 3aABKM
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Cme- Mone Tun OnucaHue
LeHue
176 extral char4d+1 JononHutenbHoe none 1
181 match_id int8 NoeHTndukaTop TpaH3aKumm
189 order_id int8 NaeHTUdUKATOP 3aABKKU, MPUCBOEHHbIN TOProBoi
cucTemon
197 exch_orderid ascii20 NoeHTudunKaTop 3aABKK, NPUCBOEHHDIN My10M
JIMKBUAHOCTU
217 exec_market int2 Myn NMKBUMAHOCTU, B KOTOPOM COBEpLUEHbI CAENKMU
(onucaHune 3HaYeHW cm. B pasaene 3.6)
219 dir intl
HanpasneHue 3aaBKW. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarka
220 deals_offset int2 CmelueHue nepBoi 3anucK rpynnbl deals OTHOCK-
TeNbHO Hayana AaHHOro nonsA
222 deals_count int2 Konnuectso 3anucei rpynnbl deals
224 clr_deals_offset int2 CmelleHMe NepBoOW 3aMuUCK Tpynnbl clr deals OT-
HOCUTENbHO Hayana AaHHOro NonA
226 clr_deals_count int2 Konuyectso 3anucei rpynnbl clr deals
228 clr_repo_deals_offset int2 CmeLLleHWe NepBOW 3anuncuy rpynnbl
clr repo deals OTHOCUTE/IbHO Ha4asla 4AaHHOrO
nons
230 clr_repo_deals_count int2 Konunyectso 3anucei rpynnbl clr _repo deals
232 transfers_offset int2 CmeLlleHne nepBoi 3anmcK rpynnbl transfers OT-
HOCUTENbHO Ha4yana AaHHOro nons
234 transfers_count int2 Koanuectso 3anucen rpynnbl transfers
> deals deal Cnucok caenok
> clr_deals clr_deal CnNWCOK KNMPUHTOBBIX CAE/0K
> clr_repo_deals clr_repo_deal CnucoK caenok peno
> transfers transfer] Cnu1coK NepeBosoB Mo pesy/ibTaTaM CAe/KU

4.1.1. NocraBKa

06s3aTeNbCTBa Ha MOCTaBKY aKTUBOB NPEACTaBAEHbI B BUAE NO3MLMIA MO CNOT-UHCTPYMEHTaM. KasK bl CNOT-UHCTPYMEHT
MUMeeT AaTy UCNONHEHUA. MCNOoNHEeHWEe CNOTOBOM MNO3MLMM MOKET NPOUCXOAMTb B XO4€ NpoLeaypbl NOCTaBKU OAHUM U3
ABYyX cnocobos.:

1. I'Ipeo6pa303aHme nosnuun no CI'IOT-O6H3aTe/'IbCTBy B NO3NUNIO B HAZIMMHOM aKTUBE TUNA aKUUn, 06J'IMI'aLI,VIVI nnn
Ba/tOTbl. I'Ipeo6pa3OBaHv|e nosnuun no O6ﬂ3aTeﬂbCTBy B Ha/IMYHbIN aKTUB NPOUCXoAnUT NyTeM 3aKpbITUA NepeBoO-
AOM B HanpaB/ieHUN, O6paTHOM no3nynn C UCNOIHEHNEM BTeKyLIJ,eVI A€Hb, U TMPOTUBOMO/TIOXKHbIM MO HaNpaB/1€HUKO
n3meHeHnem nosnmummn no 6anch030N\y AKTUBY TUNA aKUun, o6nmrau,v|14 WX BaNOThbI.

2. NepeHoc 06ﬂ3aTEI'IbCTBa, He obecnevyeHHOro HaMYHbIMK dKTUBaMu, Ha Clle;l,leUJ,Mﬁ TOpI’OBbIﬁ AeHb. MepeHoc npo-
M3BOAUTCA NYyTEM aBTOMATUYECKOro BbICTaB/1IEHNA aApPeCHbIX 3aABOK PeNO C /IOTMHA Y4aCTHUKA KNUPUHTa B agpec
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KnnpuHrosoro ueHTpa. B pesynbtate MCNOAHEHUA 3aABOK BO3HMKAET CAe/IKa C UHCTPYMEHTOM PEno C UCNOJIHEHMEM
B Cl'le,ﬂ,leLLl,VlVl TOpI'OBbIVI AEHb. Obs3aTtenbcTBa NepeHOCATCA TOJ/IbKO NO rMaBHbIM TOProBO-K/IMPUHIOBbIM CHETAM.

Cpenku nepeHoca 06a3aTenbCcTB 061a4aK0T NPU3HAKOM flags=0x20 B CO0BLEHNN ClearingTrade.

4.2. NMoToK coobLeHnit A0NO/THUTENbHbIX KOMUCCUM
"ExtraFee"

MpaeHTUOUKATOP  NOTOKa  topic=ExtraFeeTransfer. JlaHHble B Hem TpaHcAupyloTca  coobuieHuem
ExtraFeeTransfer. [loTok o6nagaeTt cobcTBeHHOM HyMepaumen topic seq.

3aKNoYeHME CAENOK C MHOCTPAHHBIMU LieHHbIMW Bymaramu mMoKeT obnaraTbCsi permoHanbHbIMKW cOOpamu U Hanora-
Mu. Pazmep cbopa TpaHcampyeTca coobuleHnem ExtraFeeTransfer. Jna KaXA0N OTAENbHOW CAEMKN C YHUKANbHbBIM
deal id 6yaeT creHepuposaHo oTaenbHoe cooblleHne ExtraFeeTransfer.

B 3aBMCMMOCTU OT anropMTma pacyeTa cbopa, TpaHCAMpyemas BeiMdnHa cbopa No caelke MOXKeT bbiTb CKOPPEKTUPOBA-
Ha c y4éTom c60pOoB No NpeaplAyLLIMM CAENKaM TaKUM 06pa3om, YTobbl CyMMapHbI pa3mep c6OpPOB OCTaBa/ICA KOPPEKT-
HbIM. BO3MOXKHa cUTyaLmsA, YTO pasmep cbopa No caenke paBeH Hy/O, NOCKObKY Npeablaywan BesndunHa cbopa yxe
NOJIHOCTbIO MOKPbINA U 3TY CAENKY.

Tabnnua 26. dopmart coobueHuns ExtraFeeTransfer: msgid=865, size=101

Cme- MNone Tun OnucaHue
LeHue
[frame] frame CeccuOHHbIN 3aronoBoK
0 [header] header 3aronoBoK
22 account account KOMMNOHEHT naeHTUdMKaLmMm yyacTHMKa TOPros, Top-

roBO-K/IMPUHIOBOro c4eTa N KINeHTCKOro Koga

58 currency_id int8 NpeHTndunkaTop BantoTbl cbopa

66 dir intl .
HanpasneHue caenkn. 3HayeHuA:

e 1 (Buy): 3auncnenue;
e 2 (Sell): BbIBOA,

67 deal_id int8 NpeHTUdUKaTOp TOProBon coeNKu

75 clr_deal_id int8 NaeHTUPUKATOP KANPUHTOBOM CAENKM

83 order_id int8 NaeHTUdUKaTOp 3a8BKU, MPUCBOEHHbIA TOProBOM CU-
cTemon

91 extra_fee_type intl

Tun cbopa. 3HayeHue:

e 1 (HK_STAMP_DUTY): FOHKOHICKMiA repb0BbIit
cbop

92 extra_fee decn Cbop 3a caenky

4.3. NMOTOK KAMPUHTOBbBIX NO3ULUMU

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

MNpoeHTUOUKATOP NOTOKa topic=Pos.PositionUpdate. [aHHble B HemM TpaHCAUpPYOTCA  cooblieHrem
PositionUpdate.

24



CoobuieHnA B NOTOKax

Pasmep nosuuuii No UTOram KAMPUHTa B NoNe clear amount MOMET MEHATLCA B TeYEHUE TOPTrOBOW CECCUM, Hanpumep,
B pe3ynbTaTe NepeBosa UM 3a4ePXKN AaHHbIX N0 NPeablayLLel Ceccum.

Tabnuua 27. ®opmat cooblieHns PositionUpdate: msgid=851, pasmep anHammyeckuin, keys=entity, balance_id,

extra_key
Cme- Mone Twun OnucaHue
LeHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK

0 [header] header 3aro/ioBOK

22 entity account_entity] KomnoHeHT naeHTudmKauum y4acTHMKa TOpros,
TOProBO-KAMPUHIOBOIO CYETA U KIMEHTCKOro KoAa

43 balance_id int8 NaeHTndunkaTop 6a1aHCOBOrO MHCTPYMEHTA

51 extra_key int8 JononHutenbHbIn naeHTUdUKaTOP

59 last_session_id int4 NaoeHTndunKaTop nocneaHen KAMPUHIOBOM ceccum

63 last_clearing_id int4 NaeHTUdUKaTop nocneaHero KAMpuHra

67 clear_amount decn Pasmep nosnunm no utoram KAnpuHra. Moxxket mns-
MEHATbLCA B TEUEHWE TOProBOM ceccum

76 amount_buy decn Konnuyectso f10TOB 6aNaHCOBOrO MHCTPYMEHTA B
CAeNKax B MOKYMKY 3a TEKYLLYH Ceccuto

85 value_buy decn Cymma no Bcem cAe/ikam 3a TEKYLLYHO Ceccuto B no-
KynKy

94 amount_sell decn Koanuyectso n10ToB 6a1aHCOBOro MHCTPYMEHTA B
cAeNKax B NPOAaxy 3a TEKYLLYHO Ceccuto

103 value_sell decn CymMma no BCEM CAENKAM B NPOAANKY 33 TEKYLLYHO
ceccuio

112 last_transfer_id int8 NaeHTudUKaTop nocneaHero nepesosa c KANMPUH-
roBbIM MHCTPYMEHTOM, U3MEHMBLUMM BanaHc

120 extra_data_offset int2 CmelleHMe NepBoOW 3aMnCK TPYNNbl extra_data OT-
HOCUTENbHO Havyana AaHHOro nonA

122 extra_data_count int2 Konunuyectso 3anucei rpynnbl extra data

> extra_data

extra_data]

Habop 6/10K0B € AONONHUTENBbHBIMM NapaMeTpamm
ONM1CbIBalOLWMM 0653aTeIbCTBO MO UHCTPYMEHTY

4.4. NIOTOK COCTOAHUA CPEACTB

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHo20 COCMOAHUA 8cex OaHHbIX. OBHO8eHUA NONoAHAIOM
u/unu 3ameHsaOM paHee nosay4YeHHsle OaHHbIe.

NpeHTUPUMKATOp NOTOKa topic=Funds.FundsUpdate. [JaHHble B HEM TpaHCANPYIOTCA coobuieHnemM FundsUpdate.
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Tabnnua 28. dopmat coobuweHuns FundsUpdate: msgid=852, size=79, keys=entity

Cme- Mone Tvn OnucaHue

LweHne
[frame] frame CeCccMOHHbIM 3aronoBoK

0 [header] header 3aro/ioBOK
22 entity account_entity] KomnoHeHT ngeHtTnomkaunm obbeKTa
43 free decn CeobogHble cpeacTtsa
52 reserve decn 3ape3epBUpPOBaHHbIE CpeacTBa
61 current decn Tekywmnin o6bem cpeacTs
70 income decn Loxopa,

4.5. MoTOK Mmap>XUHaANbHbIX CTAaBOK

Cpes npedcmasnsem coboli ecto ucmoputro coobweHull ¢ Hayaana mopeoso2o OHA. O6HO8/AEHUSA NOMOAHAIOM
paHee nosy4yeHHvle OaHHbIe.

NaeHTUdUKaTop NoToKa topic=RiskRates. [JaHHble B HEM TPAHCANPYHOTCA COObLLEHMEM RiskRates.

Tabnuua 29. dopmart coobuieHna RiskRates: msgid=810, size=78

Cme- Mone Tun OnucaHue
eHue
[frame] frame CeCCMOHHbI 3aroN10BOK
0 [header] header 3aro/ioBOK
22 balance_id int8 NaeHTudunKaTop 6aNaHCOBOro MHCTPYMEHTA
30 currency_id int8 NaeHTdunKaTop BantoTbl, B KOTOPOM PaccymTbIBa-

JINCb CTaBKN PUCKa

38 last_session_id int4 NaeHTUdUKaTOp TEKYLLEN ceccum

42 last_clearing_id int4 NoeHTndukaTop nocnesHero KAMPUHra

46 time time8m Bpemsa ¢opmUpoBaHUA CTaBOK

54 price dec8 LleHa, OTHOCUTENIbHO KOTOPOW BblIN paccumTaHbl

CTaBKWU PUCKa

62 rate_down dec8 CraBKa pUCKa ABUMKEHUA BHU3

70 rate_up dec8 CTaBKa pUCKa ABUXKEHUA BBEPX

4.6. NNOTOK pUCK-napameTpos

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

MOTOK pPUCK-NapameTpoB, CBA3aHHbIX C NPOBEPKOMN obecneyeHHOCTU. UaeHTUdMKATOp NOTOKA topic=RiskParams. [laH-
Hble B HEM TpaHCAUpPYOTCA coobleHnem RiskParams.
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Tabnuua 30. Popmat coobuweHna RiskParams: msgid=860, pasmep anHamuuecknin, keys=entity

Cme- Mone Tvun OnwucaHune
weHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [header] header 3aro/ioBOK
22 entity account_entity] YKasaHue Ha noptdenb, K KOTOpOMY NpUMeHaeTca
nepesoy,
43 reserved int2 MNone 3ape3epBUpoBaHO
45 params_offset int2 CmelleHWe NnepBoi 3anNncK rpynnbl params OTHOCK-
Te/IbHO Hayaia AaHHOro NonA
47 params_count int2 Konnyectso 3anucei rpynnbl params
> params [topic_risk_param] CnucoK napameTpos

Tabnnua 31. PopmaTt KOMNoHeHTa topic risk param: pasmep 20 6aiiTos

Mone Tun OnucaHue

type int2 Mapametp. 3HauyeHue: 1 (CheckFunds): MpoBepka amumuTtos: value:

1. - BKAtoYeHa, 0. - oTKAoYeHa

reserved decn 3ape3epBNpOBaHO

result decn TeKyluee 3HayeHWe NnapameTpa

4.7. MOTOK CNPAaBOYHUKOB, OTHOCALLMUXCA K YY4AaCTHUKAM
TOpPros

Cpe3 npedcmasndem coboli 06vbeduHeHuUe akmyasbHO20 COCMOAHUSA 8cex OaHHbIX. O6HO8/AeHUS 3amMmeHArm pa-
Hee nosny4YeHHole OaHHbIe.

B noToKe cnpaBOYHUKOB TPAHCAMPYIOTCA AaHHble, OTHOCALLMECA K Y4aCTHMKAM TOProB:

® JIOTUHbI ANA NOAKNOYEHUA K LW03aM TOProBoit cuctembl (coobueHne User),

® KoAbl ANs agpecHol Toprosau (coobueHne OTCCode),

® TOProBO-KAUPUHroBble cyeTa (cooblieHune ClearingAccount),

® YYACTHMKM TOProOB U KAMpuHra (coobuweHne Member),

® KAMeHTCKMe Koabl (coobuieHune Client),

® Ipynnbl KAMEHTCKMX Kogos (coobuueHue ClientGroup).
CnpaBOYHMKK, OTHOCALLMECA K YH4ACTHUKAM TOProB, TPaHC/NMPYHOTCA B COOTBETCTBMM C MPaBaMm A0CTyna NIOTWHa, 3anpo-
CUBLLErO AaHHble.

O6begMHEHHbIN MOTOK CNPaBOYHMKOB, OTHOCALLMXCA K Yy4yacTHMKam Topros, obnagaetr wuaeHTUPUKaTOPOM
topic=Participants. [[pM 3TOM KAMEHT MOKET 3aNpoCUTb AaHHblE U3 AOYEPHErO NOTOKA, B KOTOPOM TPaHCAUPYeTCA
TO/IbKO OfMH CNPaBOYHMK. TaKol AoYepHUiA NOTOK obiagaeT cobcTBeHHOM HymepaLumen topic seq. Ero naeHtnouka-
TOop topic nmeeT BUA, TMNA Participants.User.

CoobLeHna User COAEPKUT AaHHbIE O IOTMHE ANA NOAKAOYEHMA K LWKO3Y TOProBon cuctembl (06 ob6paboTke coobuue-
HUA cMm. pasgen 3.4).
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Tabnuua 32. Popmat coobuweHna User: msgid=911, pasmep anHammuecknin, keys=user_id

Cme- Mone Tvun OnwucaHune
LweHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [header] header 3aro/ioBOK
22 user_id asciilé JIorVH, AEHTUPUKATOP KANMEHTCKOrO LWto3a
38 type int2
yp Tun norunHa. 3HayeHunA:
e 1 (Clearing): y4aCTHUK KNUPWUHTa;
¢ 2 (WildCard): y4acTHUK TOpros;
e 3 (Tag): NOrMH, OTHOCALLUICA K CBA3KE;
® 4 (Group): NOrMH rpynnbl KAMEHTCKMX KOAO0B;
e 5 (Client): norMH KANMEHTCKOro KoAaa
40 member_id int8 NaeHTMdUKaTop y4acTHMKa TOPros
48 main_clearing_account asciilé TOproBoO-KANMPUHIOBbIM CYHET MO YMOAYAHUIO
64 use_any_account intl
== MpaBo AOCTyNa KO BCEM TOPTrOBO-KANPUHTOBbLIM
CYyeTam AaHHOr0 y4aCTHUKA TOProB.:. 3HaueHusn:
* 0 (No): He umeeT gocTyna;
¢ 1 (Yes): umeet goctyn
65 client_code asciilé NaeHTUPUKATOP KANEHTCKOrO KoAa. 3ano/IHEHO
npun type=5
81 client_group asciilé pynna KAMEHTCKUX KOA4OB. 3aN0/HEHO NPU type=4
97 tags charl5+1 CBAA3Ka K/IMEHTCKMX KOAO0B U/UAN TPy KANEHTCKUX
KOA,0B. 3aN0/IHEHO NPU type=3
113 clearing_account_offset int2 CmelleHne nepBoi 3anmcK nosen
clearing_account OTHOCUTE/IbHO HaYa/sla AaHHOIo
nons
115 clearing_account_count int2 Konnuyectso 3anucei nonen clearing account
117 otccodes_offset int2 CmeLlueHne nepBoi 3anucK rpynmnbl otccodes OTHO-
CUTENbHO Havana faHHOro Nons
119 otccodes_count int2 Konnuectso 3anucei rpynnbl otccodes
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Cme- Mone Tvn OnucaHue
LeHune

121 login_flags int8 MapameTpbl NOrKMHA. 3HaYeHUA:

® 0x1 (IS_ACTIVE): aKTUBHbIN NOTUH;

® 0x8 (USE_ANY_GW): mOXeT UrHopmposatb
CMUCOK paspeLUeHHbIX LWH030B;

e 0x10 (USE_ANY_ACCOUNT): moKeT ncnonb3so-
BaTb Nt0601 TKC yyacTHUKa;

® 0x20 (LEVEL_CM): ypoBeHb y4aCTHUKA KAn-
pWHra;

® 0x40 (LEVEL_TM): ypoBeHb y4acTHMKa TOProB;

® 0x80 (LEVEL_CG): ypoBeHb rpynnbl KIMEHTOB;

® 0x100 (LEVEL_CLIENT): ypoBeHb KAUEHTa;

® 0x200 (LEVEL_TCA): ypoBeHb TKC;

® 0x400 (IS_CM_OPERATOR): onepaTtop y4acTHu-
Ka KAVPUHTa;

® 0x800 (IS_TM_OPERATOR): onepaTtop y4acTHu-
Ka TOpros;

® 0x2000 (IS_SUSPENDED): norMH npuocraHos-
NIeH NO PacnopPsAXKEHUIO KANEHTA

129 rights_flags int8 MpaBa nornHa. 3HayeHuA:
e 0x1 (M_TRADE): nogaBaTb TOProsble 3afBKU;
® 0x800 (CAN_IGNORE_DYNAMIC_LIMITS): nr-
HOPUPOBATb NPOBEPKY AMHAMMNYECKUX TUMU-
TOB
> clearing_account asciilé ToproBo-KANPUHFOBbLIN cyeT
> otccodes t_OTCCode CnNUCOK MAEeHTUOUKATOPOB ANs COBEPLUEHUA -

PeCHbIX COENOK

CoobLueHve OTCCode COAEPKUT MHPOPMALMIO O KoAe A1 aAPECHO TOProBAK B Nynax IMKBUAHOCTU, JOCTYMHbIX Yepes
TOProByto CUCTEMY.

Tabnuua 33. dopmart coobueHna OTCCode: msgid=902, size=242, keys=code

Cme- Mone Tun OnucaHune
LeHue
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [header] header 3aro/ioBOK
22 code asciilé Kopg ana agpecHom Toprosau
38 market_id int2 NpeHTUdUKaTOp Nyna AMKBMAHOCTM (onncaHue

3HayeHui cm. B pasaene 3.6)

40 desc char64+1 HanmeHoBaHMe Ha aHFNMINCKOM A3bIKe
105 desc_ru charl28+1 HavmeHoBaHMe Ha pyccKOM A3blke
234 member_id int8 NaeHTUPUKATOP y4aCTHUKA Ha KOTOPOTO 3aperu-

CTPUPOBAH KOA,
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B coobueHun ClearingAccount TPAHCAMPYHOTCA NapameTpbl TOProBO-KJMPUHIOBOTO CYETa, B TOM YUC/Ie CBA3b C TOp-
rOBO-KNMPUHIOBLIMW CHETAMM B NyNaX IMKBUAHOCTM (06 06paboTke coobLyeHnn cm. pasgen 3.4).

Tabnuua 34. dopmat coobuweHna ClearingAccount: msgid=903, pasmep AnHamuyeckuit, keys=code,
clearing_member_id

Cme- Mone Twun OnucaHue

LeHne
[frame] frame CeCcCMOHHbIN 3aron0BoOK

0 [header] header 3aro/ioBOK
22 code asciilé NaeHTUdUKaTOp TOProBO-KANPUHIOBOrO cyeTa
38 clearing_member_id int8 NoeHTUPUKaTOp y4aCTHUKA KAUMPUHTa
46 desc char64+1 HanmeHoBaHMe Ha aHFNMIMCKOM A3bIKe
111 desc_ru char128+1 HanmeHoBaHMe Ha pyCCKOM A3blKe
240 is_principal intl

Mpu13HaK BUPTYa/IbHOrO TOProBO-K/IMPUHIOBOIO
cyeTa. 3HaYeHmA:

¢ 0 (No): BUPTYanbHbI TOProBO-KAUPUHIOBbIN
cyeT;

¢ 1 (Yes): 06bI4YHbI TOPrOBO-KAUPUHTOBLIN CYET

241 parent_clear_account asciilé NoeHTndunKaTop yyacTHMKA TOPros, TOPrytoLLero
yepes AaHHbIN TOProBO-KAMPUHIOBLIN cYeT. 3anon-
HEeH NpU is_virtual=1

257 is_trusted_asset intl .
MpU3HaK f0BEPUTENIbHOTO YNPABAEHUSA. 3HaYeHUA:

¢ 0 (No): He HaxoauTCs B AOBEPUTENBHOM
ynpasneHuu;

¢ 1 (Yes): HaxoauTcA B 4OBEPUTENBHOM YNpaB-
NeHUm

2 is_own intl
58 s_own_asset t Mpn3HaK cO6CTBEHHONO TOProBO-KAMPUHIOBOTO

cyeTa. 3HayeHuA:
* 0 (NO): TOProBO-KAMPUHIOBbIM CHET KANEHTOB
Yy4YaCTHMKA TOPros;

¢ 1 (Yes): TOProBo-K/AMPUHIOBbINA CYET yYacTHMKA
Topros

259 trade_member_id int8 NaeHTUPUKATOP y4aCTHMKA TOPros, TOPrytoLwero
yepes AaHHbI TOProBO-KANPUHTOBBIN cyeT

267 default_client asciilé KnneHTCKniM Koa, Mcnonb3yemblid MO YMONYAHMIO
Npuv COBEPLLEHUM CAENOK YPEryIMPOBAHUA HEHaA-
NeXallero UcnosHeHna 0b6A3aTenbeTs No AaHHOMY
TKC

283 default_client_extra asciilé [ ONONHUTENbHbIN KANEHTCKUI KOA, UCMO/b3ye-
MbI N0 YMONYaHMIO
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Cme- Mone Tun OnucaHue
weHue
299 segregation_type int2
greg -typ Cnocob yyeTta cBO6OAHbIX CPeacTB. 3HaUYEHUA:
e 0 (Custom): 0bbluHbI;
¢ 1 (Private): BblgeneHHblI;
® 2 (Separate): 060co61eHHbIN
301 exchange_accounts_offset int2 CmelleHWe NnepBoi 3anNuncK rpynnol
exchange accounts OTHOCUTE/IbHO HaYasa AaHHO-
ro nons
303 exchange_accounts_count int2 KonnyectBo 3anucei rpynnbl exchange accounts
> exchange_accounts [ExchangeAccount] Cn1COK TOProBO-K/IMPUHIOBbIX CHETOB B NMyaXx JINK-

BUAOHOCTU

COO6LLI.€HME Member COAEPKUT AaHHbIe 0b Y4aCTHUKE TOPros Uin KANpUHra.

Tabnuua 35. Popmat coobueHnsa Member: msgid=904, size=259, keys=member_id

Cme- Mone Tvn OnucaHue
LeHue
[frame] frame CeCcCcMOHHbIM 3arono0BoK

0 [header] header 3aro/ioBOK

22 member_id int8 NoeHTudunKaTop y4acTHMKA TOProB UAu KANPUHIA

30 member_code char32+1 YHWKabHbIA CUMBOJIbHbIN KOA,

63 member_type int2

- Tun yyacTHUKa. 3Ha4YeHuna:

e 0 (Clearing): y4aCTHUK KANPUHTa;
¢ 1 (Trade): y4yaCTHMK TOpros

65 name char64+1 HanmeHoBaHMe Ha aHFNMINCKOM A3blKe

130 name_ru char128+1 HanvmeHoBaHWE Ha PYCCKOM A3biKe

CooblueHne Client COAEPHKUT AAHHbIE O KAMEHTCKOM KOAge, B TOM YMC/ie YKa3aHWe Ha MAEeHTUOMKATOPbI KANEHTCKOro
KoZa B nysiax nMKeuaHocTu (06 obpaboTke coobuieHns cm. pasgen 3.4).

Tabnnua 36. Popmat coobuweHns Client: msgid=905, pasmep anHamuuyeckuin, keys=code, trade_member_id

Cme- MNone Tun OnuncaHue

LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [header] header 3aro/ioBOK
22 code asciilé NoeHTUdUKaTOP KAMEHTCKOrO Koaa
38 trade_member_id int8 NaeHTUdUKaTOp y4aCTHUKA TOPros
46 name char64+1 HavmeHoBaHWe Ha aHIIMNCKOM A3blKe
111 name_ru char128+1 HanmeHoBaHWE Ha PyCCKOM A3blKe
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Cme- Mone Tun OnucaHue
weHue
240 is_trust_asset intl
- - Mpu3HaK AoBepUTENBHOIO YNpaBaeHUA. 3HAYEHUA:
¢ 0 (No): He HaxogUTCA B J,OBEPUTENIBHOM
ynpas/ieHuu;
¢ 1 (Yes): HaxoauTCA B f,OBEPUTENBHOM YNpPaB-
neHun
241 is_own_asset intl
- - Mpu3HaK cobCcTBEHHOIO KNMEHTCKOrO Koaa. 3Have-
HUA:
e 0 (NO): Kog, KAMEeHTOB y4acTHUKa TOProB.;
¢ 1 (Yes): Kog, y4aCTHMKa TOpros
242 has_client_group intl
- — MpuHaaNeXHOCTb K rpynne KAMEeHTCKUX KOA0B.
3HayeHus:
* 0 (No): He BxogmT B rpynny;
¢ 1 (Yes): BxoguT B rpynny
243 client_group_id asciilé lpynna KAMEHTCKUX KOoA0B. YKasaHa npu
has client group=1
259 exchange_clients_offset int2 CmelleHne nepBoit 3anuncK rpynnol
exchange clients OTHOCUTE/NIbHO Ha4asa AaHHOro
nons
261 exchange_clients_count int2 Konunuectso 3anucei rpynnbl exchange clients
263 tag_offset int2 CmelleHWe nepBoi 3anNncK Nonen tag OTHOCUTENb-
HO Ha4ana JaHHOro nons
265 tag_count int2 Konunuyectso 3anuceit nonen tag
267 individual_investment_account|intl

MpW3HaK MHAMBUAYAbHOIO MHBECTULMOHHOIO
cyeTa. 3HaYveHmA:

¢ 0 (No): HeMHAMBUAYANbHbI MHBECTULMOHHbIN
cyerT;

¢ 1 (Yes): MHAMBMAYANbHbBIA MHBECTULMNOHHbIN
cyer
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Cme- Mone Tvn OnucaHue
LeHune
268 categoryProhibition int4

b1TOBaA MacKa 3anNpeToB MO KaTeropuAam MHCTPY-
MEHTOB. 3HaYeHunA:

e 0x1 (UNQUALIFIED_CLIENT_PROHIBITION):
K/NEHT, He umetowmnii ctatyca «Kesannduuu-
POBaHHbI UHBECTOPY;

® 0x2
(FOREIGNSECURITY_CLIENT_PROHIBITION):
3anpeT CAeN0K C MHCTPYMeHTammn « MIHOCTpaH-
Hble aKkuun, Tpebytowue NpoBeaeHUA TeCTHU-
poBaHMUAY;

® 0x4 (FOREIGNETF_CLIENT_PROHIBITION): 3a-
npeT c4enoK ¢ UHCTpyMmeHTamn « MHOoCTpaH-
Hble ETF, Tpebytlowme npoBeaeHUA TeCTMpoBa-
HUAR,;

® 0x8
(UNQUOTRUSECURITY_CLIENT_PROHIBITION):
3anpeT CA4enoK C UHCTPYMEHTaMM ((AKLI,I/IVI, He
BK/IKOYEHHbIE B KOTUPOBA/ibHbIE CMTUCKUY;

e 0x10 (DERIVATIVES_CLIENT_PROHIBITION): 3a-
npeT cAeNnoK ¢ UHCTpyMeHTamm «MOU»;

® 0x20
(UNRATEDRUBOND_CLIENT_PROHIBITION):
3anpeT cAeNoK C MHCTpyMeHTamu «Obanraumnm
POCCUACKNX IMUTEHTOB 6€3 KpeaUTHOro pei-
TUHIa»;

e 0x40 (FOREIGNBOND_CLIENT_PROHIBITION):
3anpeT CAeNOK C MHCTPyMeHTamu «Obnuraumm
WMHOCTPAHHbIX SMUTEHTOB, MCMOJIHEHME MO KO-
TOpbIM 06ecneymnBaeTca 3a cHeT PULMUYECKO-
ro nvua PO 6e3 KpegUTHOTO penTUHra;

® 0x80 (STRUCTEDBOND_CLIENT_PROHIBITION):
3anpeT cAeNoK ¢ UHCTpymeHTamm «CTpyKTyp-
Hble obanraunm»;

® 0x100
(STRUCTEDINCOMEBOND_CLIENT_PROHIBITIO
3anpeT cAeNoK C UHCTpyMeHTamm «Obauraumnm
CO CTPYKTYPHbIM A0XOL0M»;

e 0x200 (REPO_CLIENT_PROHIBITION): 3anpet
CAENOK C MHCTPYMeHTammM «JloroBopbl peno»;

® 0x400 (CLOSEDFUND_CLIENT_PROHIBITION):
3anpeT cAeN0K C MHCTpyMeHTaMu «3MND»;

® 0x800 (DELISTED_CLIENT_PROHIBITION): 3a-
npeT CAEeNOK C MHCTPYMeHTamMu «LleHHble by-
maru 6e3 nuctuHra Ha ClNb Bupike, BO3HUK-
Lne B pe3ysibTaTe KOPNopaTUBHbIX COOLITUIN»

> exchange_clients ExchangeClient YKa3aHue Ha KNMEeHTCKUIA KOZ B Nyae INKBUAHOCTU
> tag charl5+1 CBA3Ka, K KOTOPOW OTHOCUTCA KJMEHTCKUI KOZ,

CoobueHune ClientGroup BKAOYAET B cebs onmncaHme rpynnbl KAMEHTCKUX KoAoB (06 06paboTke coobLyeHusa cm. pasaen
3.4)
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Tabnnua 37. Popmat coobuweHns ClientGroup: msgid=906, pasmep AnHamuuveckui, keys=code, trade_member_id

Cme- Mone Tvun OnwucaHune

LeHne
[frame] frame CeCccMOHHbIM 3aronoBoK

0 [header] header 3aro/ioBOK
22 code asciilé NaeHTudUKaTop rpynnbl KAMEHTCKUX KOA4OB
38 trade_member_id int8 NaeHTdunKaTop y4acTHMKA TOPros
46 name char64+1 HavmeHoBaHWe Ha aHTIMNCKOM A3blKe
111 name_ru char128+1 HanvmeHoBaHMe Ha pyCCKOM A3blKe
240 is_trusted_asset intl

MpU3HaK 40BEPUTE/NIbHOTO YNPaBAEHMUA. 3HaYeHUA:
¢ 0 (No): He HaxoaUTCA B AOBEPUTENBHOM
yrnpaBaeHuuy;

¢ 1 (Yes): HaxoauUTcA B 4OBEPUTENBHOM YNpaB-
NeHun

241 is_own intl . .
s_own_asset t Mpu3HaK co6CTBEHHOM KNMEHTCKOM rpynnbl. 3Have-

HUA:

¢ 0 (No): rpynna KogoB KNMEHTOB y4acTHUKA
TOpPros;
¢ 1 (Yes): rpynna KoAoOB y4acTHWKa TOProB

242 tag_offset int2 CmelleHWe nepBoi 3anNncK Nonen tag OTHOCUTENb-
HO Ha4ana JaHHOro nons

244 tag_count int2 Konunuyectso 3anuceit nonen tag

> tag char15+1 CBfA3Ka, K KOTOPOI OTHOCKTCA FPynna KAUEHTCKUX
Kog4oB

4.8. NOTOK UHCTPYMEHTOB

Cpes npedcmasndem coboli 06veduHeHUe aKmyasbHO20 COCMOAHUSA 8cex aHHbIX. O6HO8/1eHUS 3amMeHArm pa-
Hee nosay4YeHHole OaHHbIe.

B nOTOKe MHCTPYMEHTOB TPAHCMPYIOTCA CNPaBOYHble JaHHbIe 06 MHCTPYMEHTAX U PEXNMAX TOPros:

e 6anaHCoBbI MHCTPYMEHT — BantoTa (coobuyeHue Currency),

* 6aNaHCOBbLIN MHCTPYMEHT — BbINYCK aKuun (coobuieHune Issue),

* 6aNaHCOBbLIN MHCTPYMEHT — 0653aTe/IbCTBO Ha pbIHKe cnoT (cooblieHune Spot),
e 6anaHCcoBbI UHCTPYMEHT — obaurauma (coobueHne Bond),

® HAKOMJIEHHbIN KYNOHHbIN Aoxos, (coobuweHne BondAccruedinterest),

* pexumbl Topros (coobuieHune TradeModes),
® MyNbl IMKBMAHOCTK (coobuieHne Market),
® TOProBbIi MHCTPYMEHT (coobuieHme Instrument).
B NOTOKe MHCTPYMEHTOB NPUXOAAT U3BELL,eHUS 06 U3MEHEeHWUM TOPTroBOro CTaTyca MHCTPymeHTa TradinglnstrumentStatus

M 06 WM3MEHEeHUW NUMUTOB A/ LEeH 3asABOK MO TOProBomy WHCTpymeHTy Tradinglnstrumentlimits. CoobuweHue
BorrowingStatus TpaHCMpPyeTCcs, eCNN U3MEHSAETCA BOSMOMKHOCTb OTKPLITUSA KOPOTKOM NO3ULMKN MO UHCTPYMEHTY.
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O6beanHEHHDIV MOTOK CMPaBOYHMKOB MHCTPYMEHTOB ob6i1agaeT naeHTUPUKATOPOM topic=Instruments. Mpn sTom
KNMEHT MOMET 3amnpocuTb AaHHble U3 A0YEPHEro NOTOKa, B KOTOPOM TPAHC/MPYETCA TO/IbKO OAWH CMpPaBOYHMK. Ta-
KOW Ao4YepHUii NoToK obnagaeT cobcTBeHHOM Hymepaumei topic seq. Ero ngeHtnoukatop topic umeer smg Tmna
Instruments.Instrument.

Tabnuua 38. dopmart coobueHna Currency: msgid=931, size=278, keys=balance_id

Cme- Mone Twun OnucaHue
LeHune
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [header] header 3aro/ioBOK
22 balance_id int4 NaeHTudunKaTop 6aNaHCOBOro MHCTPYMEHTa
26 code char32+1 Kopg BantoTbl
59 desc char64+1 MonHoe HaMMeHOBAHME BaNtOTbl HA AHI/IMNCKOM
A3blKe
124 desc_ru char128+1 MNonHoe HaumeHoBaHMe BaNtOTbl HA PYCCKOM A3blKe
253 section char8+1 CeKumA pblHKa, K KOTOPOW NPUHAANEKNT BalOTa
262 min_volume dec8 MWHMMaNbHO BO3MOKHbI 06bem aKTUBa
270 cfi_code char6+1 CFl-kog, $MHAHCOBOrO MHCTPYMEHTA
277 is_test intl .
Mpu3HaK TeCTOBOro MHCTPYMEHTA. 3Ha4eHuA:
e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIN

Tabnuua 39. dopmart coobueHna Issue: msgid=932, size=486, keys=balance_id

Cme- Mone Tun OnucaHune

LweHue
[frame] frame CeCCMOHHbI 3aroN10BOK

0 [header] header 3aro/ioBoK
22 balance_id int4 NaeHTUdunKaTop 6aNaHCOBOro MHCTPYMEHTA
26 code char32+1 TUKep MHCTPYMEHTa
59 desc char64+1 MNMonHoe Ha3BaHWe aKLUUM Ha aHT/IMACKOM A3bIKe
124 desc_ru char128+1 lNonHoe Ha3BaHWe aKuMKN Ha PYCCKOM A3blKe
253 section char8+1 CeKumA pblHKa, K KOTOPOW NPUHASNEKUT aKLUA
262 min_volume dec8 MWHMManNbHLIM pasmep noTa
270 isin char32+1 ISIN BbINycKa ueHHon bymaru
303 cfi_code char6+1 CFl-Kog, $1HAHCOBOro MHCTPYMEHTa
310 reg_num char32+1 PerncrpaumoHHbIn Homep
343 issuer_name char64+1 HavmeHoBaHWE aMUTEHTA WKW YNPaBAAIOLLAA KOM-

naHua (ana naes)
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Cme-
LeHune

Mone

Tvn

OnucaHue

408

issuer_country

char8+1

CTpaHa perucrpauum sMmMTeHTa

417

face_value

dec8

HomuHan ueHHon bymaru

425

face_value_currency

char8+1

Bantota HommHana

434

total_amount

decn

O6bem BbInycKa

443

security_type

intl

Tun ueHHoM Bymarun. 3HayeHusn:
¢ 1 (OrdinaryShare): 06bIKHOBEHHasA aKLUMa UAn
REIT;
e 2 (PreferredShare): npusunernposaHHas ak-
una;
¢ 3 (OpenEndedMutualFund): Mai oTKpbITOro
NMNda;

¢ 4 (ClosedEndMutualFund): Mai 3akpbiTOoro
MNda;

e 5 (ETF): ueHHaa bymara MHOCTPaHHOrO NHBeE-
CTULMOHHOTO GOHAa;

* 6 (RDR): poccuitckasa genosutapHasa pacnmcKa;

¢ 7 (ADR): amepurKaHCcKas genosutapHas pac-
MUCKa;

¢ 38 (GDR): rnobanbHaa Aeno3uTapHan pacnucka;

* 9 (IntervalMutualFund): Mai nHTepBaNbHOrO
NMN®a

444

issue_date

time8m

[aTa BbinycKa unu gaTa rocysapcTeeHHON peru-
CTpauumu

452

quotation_list

char32+1

KoTupoBanbHbIi CNMCOK

485

is_test

intl

MpW3HaK TECTOBOIO MHCTPYMEHTA. 3HaYEeHUA:

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

Tabnnua 40. Popmat coobuweHns Spot: msgid=933, size=293, keys=balance_id

Cme- MNone Tun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [header] header 3aro/sioBoK
22 balance_id int4 NaeHTndunkaTop 6a1aHCOBOrO MHCTPYMEHTA
26 code char32+1 Kopa cnot-o6s3aTtenbcTa
59 desc char64+1 MonHoe HaMmeHoBaHWe 06A3aTeNbCTBA HAa aHTNIA-
CKOM A3blKe
124 desc_ru char128+1 MonHoe HaumeHoBaHUe 06A3aTeNbCTBA Ha pyC-

CKOM A3blKe
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Cme- Mone Tun OnucaHue

weHue

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

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

270 date_exec time8m [ata ucnonHeHua obasaTenbcTBa

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

280 underlying_id int4 NaeHTndunkatop 6a3oBoro akTnea

284 accrued_interest dec8 HakonneHHbI KYNOHHbIN A0X04 Ha AeHb NOCTABKM

292 is_test intl

Mp13HaK TeCTOBOrO MHCTPYMEHTA. 3HaYeHUA:

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

Tabnnua 41. Popmat coobuweHns Bond: msgid=935, pasmep anHamuueckui, keys=balance_id

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [header] header 3aro/ioBoK

22 balance_id int4 NaeHTndunKkaTop 6a1aHCOBOro MHCTPYMEHTA

26 code char32+1 Kopa 06A3aTenbCTBa Ha CPOYHOM PbIHKE

59 desc char64+1 MonHoe HaumeHoBaHWe 0b6A3aTENbCTBA HA AHFANI-
CKOM fi3blKe

124 desc_ru char128+1 MonHoe HanmeHoBaHWe 06A3aTeNbCTBA Ha pyC-
CKOM fi3blKe

253 section char8+1 CeKuma pbIHKa, K KOTOPOM OTHOCKTCA 0baurauma

262 min_volume dec8 MWHMManbHbLIN pasmep oTa

270 isin char32+1 ISIN BbINycKa LLeHHOM bymaru

303 cfi_code char6+1 CFl-kog, $MHAHCOBOro MHCTPYMEHTA

310 date_maturity time8m [aTa noraweHuna

318 coupon_payment_offset int2 CmeLlleHne nepsoi 3anucK rpynnbl
coupon_payment OTHOCUTEJIbHO Ha4Yana AaHHOro
nons

320 coupon_payment_count int2 Konunuectso 3anucei rpynnbl coupon_payment

322 reg_num char32+1 PerncrpauMoHHbI Homep BbiNycKa obanrayui
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Cme- Mone Tun OnucaHue
LeHue
355 issuer_name char64+1 HavmeHoOBaHWE 3IMUTEHTA MM YNPABAAIOLLAA KOM-
naHua (ana naes)
420 issuer_country char8+1 CTpaHa perucrpaunm smmTeHTa
429 face_value dec8 HomuHan ueHHoi bymaru
437 face_value_currency char8+1 Bantota HomMHana
446 issue_amount decn O6bem BbiNycka
455 security_type int1 Tvun ueHHol bymaru. 3HayeHun:
¢ 1 (GovernmentBond): rocyaapcTBeHHas 06au-
raums;
¢ 2 (MunicipalBond): obaurauns myHuumnanb-
Horo o6pasoBaHus;
¢ 3 (CentralBankBond): o6auraumsa LleHTpanbHo-
ro 6aHka;
* 4 (CorporateBond): kopnopatusHas obaura-
una;
¢ s (FinanciallnstitutionBond): o6auraumsa ¢u-
HaHCOBOW OpraHu3auuu;
¢ 6 (ExchangeTradedBond): 6up»keBas obaura-
ums
456 issue_date time8m [aTa Bbinycka
464 quotation_list char32+1 KoTupoBanbHbIi CINCOK
497 is_test intl

MpU3HaK TeCTOBOro MHCTPYMEHTA. 3HaYeHUA:

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

> coupon_payment

[coupon_payment]

PacnucaHue KYMNOHHbIX BbINNAT

Tabnnua 42. dopmat coobuweHns BondAccruedInterest: msgid=937, pasmep guHammyeckni, keys=balance_id

Cme- Mone L OnwucaHune

LeHue

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [header] header 3aro/ioBOK

22 balance_id int4 NpeHTndukaTop 6anaHcoBoro MHCTpymeHTa (06/11-
raumm)

26 accrued_interest_offset int2 CmelleHne nepBoi 3anucK rpynnbl
accrued_interest OTHOCUTE/IbHO Ha4Ya/sla AaHHOIo
nons

28 accrued_interest_count int2 Konunuectso 3anucew rpynnbl accrued_interest

> accrued_interest

[coupon_payment]

PacnucaHme KynoHHbIX BbiNAAT
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CrucoK pexumos mopaos Moxem bbimb U3MEHEH, I03MOMY He PeKoOMeHOYyemcs UCroAb6308aMb nNapamempsi
KOHKPeMHbIX PeXUMo8 mopaos, MpaHcaAupyemMblie 8 CO0OWeHUAX TradeModes, 048 HacmpolKu mopaoeoli cu-

cmemel.

Tabnnua 43. Popmat coobuweHns TradeModes: msgid=942, size=222, keys=trade_mode_id

Cme- Mone Twun OnucaHue
LeHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [header] header 3aronoBoK
22 trade_mode_id int2 NaeHTnduKaTop pexnma Topros
24 name char64+1 HanmeHoBaHMe penuma TOpros Ha aHrIMMCKOM
A3blKe
89 name_ru charl28+1 HavmeHoBaHMe peXrma TOpros Ha PyCCKOM A3blKe
218 is_address intl n "
PU3HaK aApecHON TOProBAN B PEXKMUME TOProB.
3HayeHusA:
¢ 0 (No): 6besagpecHas;
¢ 1 (Yes): agpecHas
219 is_multileg int1 ToproBna cBA3Kamu. 3HayeHusA:
¢ 0 (No): pexkum Toprosan aTOMapHbIMMU UH-
CTPYMEHTaMK;
e 1 (Yes): pexnm TOprosan CBA3Kamm
220 is_ext_close intl .
MPW3HAK HaNNYMA ayKLMOHA 3aKpbITUA. 3HaYEHUA:
¢ 0 (No): otcyTcTByerT;
¢ 1 (Yes): npucytcTByeT
221 over_the_counter int1 MpU3HaK perknma BHEOUPIKEBbIX CAENOK. 3Have-
HUA:
¢ 0 (No): oTcyTcTBYET;
¢ 1 (Yes): npucytcteyet

Tabnuua 44. dopmart coobuieHna Market: msgid=936, size=220, keys=market_id

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK

0 [header] header 3aro/ioBoK

22 market_id int4 NaeHTUdUKaTop Nyna AMKBUMAHOCTU (onncaHme
3HauYeHu cm. B pasgene 3.6)

26 desc char64+1 MonHoe HaMMeHOBaHMeE PbIHKA Ha aHIIMIACKOM
A3blKe

91 desc_ru char128+1 lNonHoe HanmeHOBaHME PbIHKA Ha PYCCKOM A3blKe
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Tabnuua 45. dopmart coobuweHna Instrument: msgid=973, pasmep anHamuuecknit, keys=instrument_id

Cme- Mone Tvun OnwucaHune
LeHune
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [header] header 3aro/ioBOK
22 instrument_id int4 NaeHTMdUKaTop TOProBoro MHCTPYMEHTA
26 symbol char32+1 C/YMBO/IbHbBINA MAEHTUPUKATOP MHCTPYMEHTA
59 desc char64+1 NMonHoe HaMMeHoBaHME UHCTPYMEHTA Ha aHINIA-
CKOM fA3blKe
124 desc_ru char128+1 NonHoe HaumeHoBaHWE MHCTPYMEHTA Ha PYCCKOM
A3bIKe
253 status [instrument_status] TeKyLni cTaTyCc TOProBoro MHCTPYMeHTa
257 type char3+1 TN TOProBOro MHCTPYMeEHTa:
o f: dblouepc;
e t: T+N;
® 0: OMUWOH;
* r:peno;
® pr: cBA3aHHbIE CAENKM KYNAN-NPOAAXKM;
® Sw: CcBOM;
® C: KaneHpapHbll cnpea;
¢ sf: cnpepg cnoT-dbtoyepc;
¢ dvp: c nosHbIM obecneveHnem
261 auction_dir intl Tun ayKuMoHa. 3HavyeHus:
e 0 (Direct): 06bI4HbIN ayKLWOH;
¢ 1 (Inverse): obpaTHbI ayKLUMNOH
262 price_increment dec8 MWHMMaNbHbIMA pasmep LWara LeHbl
270 step_price dec8 CTOMMOCTb MMHMMAIbHOTO LWAra LeHbl
278 legs_count int2 Konnyectso anemeHTOB B CBA3Ke
280 trade_mode_id int2 NaeHTudUKaTop pexmma Topros
282 scalping_type int2

Tun ckanbnNMpoBaHUA. 3HaUYeHUA:

¢ 0 (NoScalping): ckanbnupoBaHue OTCYTCTBYET;
¢ 1 (Custom): 06bl4HOE CKasIbMMPOBAHUE;

¢ 2 (InverseScalping): nHBepCHOE CKanbnMpoBa-
Hue
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Cme- Mone Tun OnucaHue
LeHue
284 fee_schema intl
— MexaHn3m pacuyeTta cbopa. 3HaueHus:
¢ 1 (MakerTakerSpot): MHMLMaTOPp—KOHDMpPMa-
TOp ANA CNOTa;
¢ 2 (MakerTakerFutures): nHMUMaTOP—KOHPUP-
MaTop AN dbloyepcos;
¢ 3 (REPO): peno;
¢ 4 (MemberTariff): uHMUMaTOPp—KOHDMpPMaTOP
AN1A CnoTa No y4acTHUKam
285 fee_rate_offset int2 CmellleHWe NepBOoK 3anncK Nonen fee rate OTHO-
CUTENbHO Havyana AaHHOro Nons
287 fee_rate_count int2 Konuuectso 3anucei nonem fee rate
289 curr_price charl6+1 BantoTa, B KOTOPOI 3a4aHa LieHa MHCTPYMEHTA
306 periods_offset int2 CmeLlleHne nepBoi 3anmcK rpynnbl periods OTHO-
CUTENbHO Havana AaHHOro Nons
308 periods_count int2 KonunyectBo 3anucei rpynnbl periods
310 exchange_instrument_offset |int2 CmeLlleHne nepsoi 3anucK rpynnbl
exchange instrument OTHOCUTE/IbHO HaYana AaH-
HOro nons
312 exchange_instrument_count |int2 Konnuectso 3anucei rpynnbl
exchange instrument
314 limit_up dec8 BepxHee orpaHunyeHuMe anAa LeH 3a8BOK
322 limit_down dec8 HukHee orpaHMyeHme aaa LEeH 3a8BOK
330 is_test intl
— MpW3HAK TECTOBOIO MHCTPYMEHTA. 3HaYEeHUS:
e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbI
331 te_id int2 NaeHTndukaTop Toprosoro agpa
333 be_mode intl
- PexXnm Haunydwero ncnosHeHus. 3HaveHun:
¢ 0 (External): 3aKntoueHUe caenoK B Nynax JnK-
BMAHOCTH;
¢ 1 (Internal): 3akntoYeHmne caenoK B TOProsomn
cUCTEME, B TOM YMC/IE MO LLeHaM Ny/10B /K-
BMAHOCTU
334 borrowing_status intl

BO3MOHOCTb OTKPbITUA KOPOTKOM NMO3ULLMK MO UH-
CTPYMEHTY. 3HayeHus:

e 1 (HARD_TO_BORROW): OTKpbITb KOPOTKYO
NO3ULMIO HEBO3MOMKHO;

e 2 (EASY_TO_BORROW): OTKpbITb KOPOTKYO
NO3ULMIO BO3MOXKHO
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Cme- Mone Tvn OnucaHue
LeHune

335 category int4 o
ButoBaA macKa KaTeropuii UHCTPYMEHTOB. 3Have-

HUA:

® 0x1 (UNQUALIFIED_CLIENT_PROHIBITION):
MHCTPYMEHT, SOCTYNHbIM TONIbKO KMEHTaM CO
cTaTycom «KBanmduumpoBaHHbIA MHBECTOPY;

® 0x2
(FOREIGNSECURITY_CLIENT_PROHIBITION):
MHocTpaHHble akuun, Tpebytowue nposese-
HWA TECTUPOBAHWUSA;

® 0x4 (FOREIGNETF_CLIENT_PROHIBITION):
MHocTpaHHble ETF, Tpebylowme nposegeHua
TECTUPOBAHMUS;

® 0Ox8
(UNQUOTRUSECURITY_CLIENT_PROHIBITION):
AKLMM, He BK/IOYEHHbIE B KOTUPOBas/ibHbIe
CMUCKY;

® 0x10 (DERIVATIVES_CLIENT_PROHIBITION):
now;

® 0x20
(UNRATEDRUBOND_CLIENT_PROHIBITION):
O6Auraymm pocCUMCKMX SMUTEHTOB be3 peit-
TUHTa;

® 0x40 (FOREIGNBOND_CLIENT_PROHIBITION):
O6nuraumm MHOCTPAHHbIX SMUTEHTOB, UCMON-
HeHuWe no KoTopbim obecneunBaeTca 3a cyet
topuanyeckoro anua PO 6es peliTuHra;

® 0x80 (STRUCTEDBOND_CLIENT_PROHIBITION):
CTpyKTypHble obauvraumu;

® 0x100
(STRUCTEDINCOMEBOND_CLIENT_PROHIBITIO
Ob6nuraumm co CTPYKTYPHbIM LOXOL0M;

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

® 0x400 (CLOSEDFUND_CLIENT_PROHIBITION):
3NNo;

® 0x800 (DELISTED_CLIENT_PROHIBITION): LleH-
Hble 6ymaru 6e3 nnctuHra Ha CMb Bupke, Bos-
HUKLUKE B pe3y/ibTaTe KOPNopaTUBHbIX COBbI-

™M
> fee_rate dec8 CraBKa Komuccumn
> periods Period] KomnoHeHT gnsa onpegeneHnsa nepuoaos AN1A UH-

CTPYMEHTa, B TOM YKC/IE TOPrOBbIX CECCUI

> exchange_instrument [Exchangelnstrument] KomnoHeHT gna naeHtndmKaumm ToprosbIx UH-
CTPYMEHTOB B My/aax TUKBUAHOCTU

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

1. MuHuManbHas cTaBka cbopa B Ba/lOTe LLeHbl MHCTPYMEHTa.

2. CraBka cbopa 3a CAe/IKM NPeAnoCTaBKM B BaNtOTE LieHbl MHCTPYMEHTA.
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3. CraBKka cbopa no caenke gns Nosib3oBaTeNs, BbICTaBMBLLEro aggressive 3aaBKy (taker-a), B 3aBMCMMOCTM OT mexa-
HU3Ma B3MMaHUA cbopa: B 40NAX OT 06bema CAeNKM B BankOTe LieHbl — ANA aKUUN, B eAMHMLAX BantoTbl LEeHbl 33
1 KOHTPaKT — ANA AepUBaTMBOB; B A0AAX OT CTOMMOCTU NEPBOIA HOMM Peno, YMHOMKEHHOW Ha CPOK CAEeNKM perno
— AnA peno.

4. Craska cbopa no caenke Ana Nonb30oBaTeNA, BbICTaBMBLUIEro passive 3aasKy (maker-a), B 3aBUCMMOCTU OT MeXaHU3-
Ma B3MMaHuA cbopa: B AoNAX OT 06bema CAENKM B BaftOTe LeHbl — A8 akUWi, B eAMHULAX BaloThl LeHbl 3a 1
KOHTPaKT — A/1a AepuBaTMBOB; B A0NAX OT CTOMMOCTM NEPBOM HOMU PENo, YMHOMEHHOMN Ha CPOK CAeKN peno —
AnA peno.

5. TouyHocTb pacuyeTa cbopa.

3HayeHuWs B TPETbEN M YETBEPTOW 3aMNMUCAX 3aBUCAT OT MEXaHM3Ma pacyeTos cbopa, yKasaHHOro B none fee schema.

B none category yKasblBaeTca KaTeropus MHCTpymeHTa B SPB Platform B cOOTBETCTBUM C MAapKUPOBKOM, NPUHATOM Ha
"CMNb bupske". CooTBeTCTBME MapKMPOBOK KaTeropuit MHcTpymeHToB B SPB Platform u "UHTepdakce" npuseaeHo B Tab-
NIMLE HUXKeE.

Tabnnua 46. CooTBETCTBME MAPKMPOBOK KaTeropuin MHCTpymeHToB B SPB Platform un "UHTepdakce"

butoBasa KaTteropua nHctpymeHTa B SPB Platform KaTeropua nHcTpy-
MacKa meHTa B "MHTepdakce"

0x1 UNQUALIFIED_CLIENT_PROHIBITION 0

0x2 FOREIGNSECURITY_CLIENT_PROHIBITION 10

0x4 FOREIGNETF_CLIENT_PROHIBITION 11

0x8 UNQUOTRUSECURITY_CLIENT_PROHIBITION 9

0x10 DERIVATIVES_CLIENT_PROHIBITION OTtcyTcTBYeT

0x20 UNRATEDRUBOND_CLIENT_PROHIBITION 6

0x40 FOREIGNBOND_CLIENT_PROHIBITION 7

0x80 STRUCTEDBOND_CLIENT_PROHIBITION 4

0x100 STRUCTEDINCOMEBOND_CLIENT_PROHIBITION 8

0x200 REPO_CLIENT_PROHIBITION OTcyTcTByeT

0x400 CLOSEDFUND_CLIENT_PROHIBITION 5

0x800 DELISTED_CLIENT_PROHIBITION OTcyTcTByeT

Tabnnua 47. dopmat coobuweHns TradingInstrumentStatus: msgid=2031, size=96, keys=instrument

Cme- Mone L OnwucaHune
LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [header] header 3aro/ioBOK
22 instrument instrument KoMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
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Cme-
LeHune

Mone

Tvn

OnucaHue

28

trading_status

intl

CTaTyCc MHCTPYMEHTa. 3HaYeHuUA:

e 2 (HALT): Toprv NnpMocCTaHOBEHbI;

¢ 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

29

reserved

char2+1

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

32

comment

char63+1

KommeHTapui

Tabnuua 48. dopmart coobuweHna TradingInstrumentLimits: msgid=2032, size=42, keys=instrument_id

Cme- Mone Twun OnucaHue
weHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [header] header 3aro/ioBOK
22 instrument_id int4 NaeHTUdUKATOp TOProBoro MHCTPYMEHTA
26 limit_up dec8 BepxHee orpaHunyeHune anA LeH 3aABOK
34 limit_down dec8 HuKHee orpaHMyeHme ANa LUEH 3aABOK

Tabnuua 49. dopmart coobueHna BorrowingStatus: msgid=2033, size=27, keys=instrument_id

Cme- Mone Tun OnucaHune
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [header] header 3aro/ioBoK
22 instrument_id int4 NaeHTUPUKATOP TOProBOro MHCTPYMEHTA
26 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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4.9. Notok cuctemHoi MHPopmauum

Cpes npedcmasndem coboli o6veduHeHUe akmyasabHO020 COCMOAHUSA 8cex 0aHHbIX. O6HO8/1eHUA 3amMmeHAm pa-
Hee nosy4YeHHble OaHHble.

MOTOK NapameTpoB, CBA3AHHbIX C COCTOSAHUEM CUCTEMbI. MAEHTUDUKATOP NOTOKA topic=SysProperties. [laHHble B
HeM TPaHCAMPYITCA coobLeHnem SysProperties.

Tabnuua 50. dopmart coobueHna SysProperties: msgid=864, size=30, keys=key

Cme- Mone Tun OnucaHue
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [header] header 3aro/ioBoK
22 key int4 Knto4y. Bo3morKHble 3HayeHua: 1 um 2
26 data_offset int2 CmelleHne nepsoro 6ainTa OTHOCUTENBHO Havana
nonAa data
28 data_count int2 LOAnHa CTPOKM Nona data
> data char [aHHble, 3aBucALLME OT KAtoYa

[Mone data coaepXuT faHHbIE, BUA, KOTOPbIX 3aBUCUT OT 3HAYEHUA KAtOYa B None key.

Tabnunua 51. 3aBUCMMOCTb AaHHbIX OT KAto4a

Kntou OnucaHue gaHHbIX
1 Bpems 3aBeplieHma npuema 3anasok Day, I0C, FOC, B popmaTte HH:MM:SS, UTC
2 Bpemsa 3aBepLlueHnA yTpeHHel fonoaHuUTebHOM ceccun, B popmaTte HH:MM:SS, UTC
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5. CneuyuduKauma NnpoToKkona
5.1. CeCCMOHHbIN YPOBEHDb
5.1.1. Cepsep BXxoaa

CepBep Bxoaa npegocTasnsneT agpec (IP-agpec v NopT) ANa NOAKAUEHUA K WKO3Y TOProBoi cuctembl. Mepes, Kaxkabim
NOAKNIOYEHMEM K LLNIO3Y KNNEHTY Heobxoanmo obpaTUTbCA K cepBepy BXO4a: OTNPaBMTb 3aMpoc Ha NpesaocTaBaeHue
afpeca, NoNy4YnUTb OTBET, 3aKPbITb COEAMHEHUE C CEPBEPOM BXOAA WM 3aTEM NOAK/IIOYMTLCA K LUAKO3Y NO NOAyYEeHHOMY
agpecy.

Appec pna foctyna K cepBepy BXOAa YKasaH B fOKyMeHTe Adpeca 0415 NOOK/HYEHUS.

YCTaHOBMB COeAMHEHME C CEPBEPOM BX0OAa, KANEHT nepeaaet coobuieHne Hello. CoobuieHune BKAoYaeT B cebs ceccu-
OHHbI 3aroNI0BOK frame (cm. pasgen 3.2). B atom 3anpoce He06X04MMO YKa3aTb IOTMH M Mapo/ib, MPU 3TOM COeANHEHME
C CEpBEPOM BXOAa A0/IHO BbITb YyCTaHOBNEHO C IP-agpeca, aBTOPM30BAHHOIO A4S AaHHOTO JIOTMHA NPU perncTpaumu.

Tabnuua 52. dopmat coobueHna Hello: msgid=1, size=32

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 login asciilé JloruH
16 password asciilé MNaponb

B oTBET Ha 3anpoc cepBep BXoAa NepesaeT OTBETHOe coobLieHne Report, KOTOpOe NpU status=0 COAEPKUT NOBTOPA-
IOLLIMIACA KOMMNOHEHT Report Address; KONMYECTBO 3annceil KOMNOHEHTa B MNOJly4eHHOM COOBLLEHNM YKa3aHo B none
addresses_count (nogpobHee 06 obpaboTke NOBTOPAIOLLETOCA KOMMNOHEHTa cM. pa3gen 3.4). KoMNoHeHT BKtoYaeT
B cebsa nons type (NpM3HaKM WAto3a) n address (afpec XocTa 1 NopTa Wto3a). MpU3HaKK Wo3a MoryT KOMBUHUpPO-
BaTbCA.

B TeyeHne HEKOTOPOro BpemeHu nocne oTeeTa TOpFOBOVI CNCTEMbI WNHO3 C YKa3aHHbIM aApPeCoM OXMNOaeT KAINeHTCKOoro
NOAKAOYEHMA NOCPEACTBOM AAHHOIMO IOTUHA. B cnyyvae Heyaaum pekomeHayeTca COBEPLUNTD eLle ABe NOMNbITKU NOAKAK0-
YeHMA C UHTEepPBA/JIOM B NMoACeKyHAabl. Ecaun 6bin YKa3aH HEBeprIVI M,D,EHTMd)MKaTOp NNOTUHa M/VII'IM naponb nmbo norvH
336ﬂ0KMpOBaH, OTBETHOE COO6LLI,EHME 6yp,e1' coep*aTb 3HayeHMe status=1.

Tabnnua 53. Popmat coobueHns Report: msgid=2, pasamep AUHAMUYECKUIA

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 status int2
CraTyc 3anpoca. 3HayeHuA:

® 0 (Success): ycnewHblli 3anpoc;
¢ 1 (Fail): oTKNOHEHME: HEBEPHbIM NOTUH UM Na-

ponb
2 reason char127+1 TeKkcToBOe onucaHue cratyca
130 addresses_offset int2 CmeLlleHne nepBoi 3anmcK rpynnbl addresses OT-

HOCUTENIbHO Ha4as1la A4aHHOIo NoaA

132 addresses_count int2 Koanuectso 3anucen rpynnbl addresses
> addresses Report_Address Cnuncok aapecos

46



CneunduKaLmsa npoToKona

Tabnuua 54. dopmat komnoHeHTa Report Address: pasmep 52 6aita

Mone Tun OnucaHue

type int2
yp Mpu3HaKku Wno3a, 6MTOoBanA Macka. 3HaYeHus:

¢ 0x1 (Transaction): Toprosbli;

¢ 0x2 (DropCopy): NPOCMOTPOBbIN;

* 0x4 (Risk): ynpaBneHus puckamu;

e 0x8 (Dictionary): cnpaBoOYHUKM;

¢ 0x10 (MarketData): BoccTaHOB/IEHWE PbIHOYHbIX AAHHbIX;
* 0x4000 (Backup): pe3epBHbiii

ver intl Bepcua nHtepodeiica
pad0 intl 3ape3epBMPOBaAHHOE NOAE, 3aNONHAETCA HYyNEeBbIMU BanTamu
address chard7+1 Appec xocTa ¥ nopTa W/3a

5.1.2. Uunuymanusauma ceccum

Ceccua ycTaHaBAMBAETCA B paMKax COeAUHEHUA MeXAay CUCTEMOWM KAMEHTA U LW/IHO30M TOpI'OBOVI CNCTEMBI.

[N TOro 4To6bl MHULMMPOBATL CECCUIO, KNMEHT NOC/IE NOAK/IOYEHMSA K LWAKO3Y TOPrOBOM CUCTEMbI OTNPaBAAeT coobLue-
HWe Login, cogepikallee MaeHTUOUKATOP NOMMHA login M NAaponb password. B OTBET TOprosas cucteMa BbiCblaeT co-
obuweHune Logon. Mpu nosy4yeHnn HeBepHO CHOPMMUPOBAHHOTO COOBLLEHUA Login AN HENPABWUILHOTO JIOTMHA W NapoAs
LU/TH03 Pa3pbiBaeT COegUHEHME.

OAMH NOTUH MOXKET UMETb TO/IbKO OAHY aKTUBHYHO Ceccuto BUHAPHOrO NPOTOKOoANA. [PY NOMbITKE MHULMANM3ALLUN BTOPOWA
Ceccumn Toprosaa CMCTEMA B OTBET BbILW/ET OTK/IOHEHWE Reject.

Tabnuua 55. dopmat coobueHna Login: msgid=8001, size=37

Cme- Mone Tun OnucaHune
LweHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 login asciilé JloruH
16 password asciilé MNaponb
32 reset_seq intl

Mpun3HaK cbpoca HoMepoB coobLEeHMA Npeablay-
Lero coeanHeHuaA. 3HayeHma:

¢ 0 (no): NpoAo/IKEHUE HYMepaLnu;
* 1 (yes): cbpoc HomepoB

33 heartbeat_ms int4 MepuoanyHocTb 0bMeHa COOBLEHUAMM Heartbeat
B MUININCEKYHAAX

Tabnuua 56. dopmat coobueHna Logon: msgid=8101, size=24

Cme- Mone Tun OnucaHue
LweHune

[frame] frame CeCCMOHHbI 3aroN10BOK
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Cme- Mone Tvn OnucaHue
LeHune

0 last_seq int8 Homep nocnegHero coobuieHma NpuKkAagHoro
YPOBHA, AOCTYNHOrO KNMeHTy. Ecnm Homep oTanya-
€TcA OT Noc/NeAHero coobLeHns, NONYYEHHOTO B
npeaplayLLeit ceccuu, To caeayeT BOCNO1b30BaTLCA

ResendRequest

8 expected_seq int8 Homep c/ieaytowero 0Xnaaemoro oT KAneHTa co-
06LEHMA MPUKIAAHOIO YPOBHSA

16 system_id ascii8 NaeHTuduKaTop cuctembl

5.1.3. NoppepKaHue ceccum B aKTUBHOM COCTOAAHUM

[na noaaeprkaHMs ceccum B aKTMBHOM COCTOSIHUM KAMEHT U W03 A0/KHbI 06MEHNBaTLCA COOBLWEHNAMM Heartbeat.
370 coobuieHne A0MKHO BbITb OTNPABAEHO CTOPOHOM B C/lyYae, eCAM OHa He nepeaasBana HMKaKUX cooblieHui (ceccu-
OHHOro 60 NPUKNAAHOTO YPOBHA) B TEYEHUE MHTEPBaNa OXKUAAHUA.

MHTepBan oxXmnaaHna 3a4aeTca KAMEHTOM NpU MHULMAAN3ALMN CeECCUM B NoNe heartbeat ms COO6LU,EHVIF| Login.

B cny4yae otcyTcTBMA C006U.I,eHMl\/'I, B TOM 4nucne C006U4€HMIZ Heartbeat, OT KNIMEHTa B Te4eHUe YCTaHOBNEHHOro NHTep-
Basla OXMOAHMA CUCTeMa paspbiBaeT coeanHeHne. KnmeHty pekomeHayeTca TaKoM e CLLEHapMﬁ KOHTPONA COCTOAHUA
coeanHeHuA.

Tabnnua 57. Popmat coobuweHns Heartbeat: msgid=8103, size=0

Cme- Mone Tun OnucaHue
LeHune

[frame] frame CeCccMOHHbIM 3arono0BoK

5.1.4. OrpaHuyeHue 4acToTbl OTNPaBKU COOBLLEHNIA

B cucreme ﬂ,eVICTByeT orpaHn4yeHune 4actoTbl C006LIJ,EHMI7I CEeCCMOHHOro ypOBHA, OTNpasafaeMbIX KaneHTom. MNpwu npesbl-
WeHUN orpaHN4YeHnAa CUuctema NpUHyaAnTeENbHO 3aBepLUlaeT ceCcCuto.

5.1.5. Homepa coobweHuni

Bce coobLieHna NpuMKNagHoro ypoBHa 061aaatoT HOMEPOM, YHUKANbHBIM B Te4EHWE TOProBoro AHA. CoOobLLEHMA KaXKA0N
CTOPOHbI ceccuu (LNto3a M KAMEHTa) Noc/ef0BaTeNbHO HYMEPYIOTCA HaTypPabHbIMKU YUCAAMM, HAUMHAA C eAUHULbI. ITO
No3BO/ISET, B YaCTHOCTH, 3aNpallMBaTb U NepecbliaTb COO6LLEHMA, MOTEPAHHbIE NPY BHE3AMHOM Pa3pblBe COEANHEHUA.

CoobLeHnAM CeCCUOHHOro YPOBHA HOMEP He NPUCBaNBAIOT: B MOJE Seq YKa3blBAETCA HOb.

[na noaaeprkaHus nocnenosaTelbHON HyMepaLumMm CooBLLEHMI, NP MHULMANM3ALUN CECCUM B COOBLLEHUN Logon W03
YKa3bIBaeT HOMep NOC/eHero OTNPaBAEHHOrO TOProBOro COOBbLLEHNA B NOJIe last seq W OXKUAAEMbIA HOMEP Cleayto-
LL,ero TOproBoro coobLeHns B nose expected seq.

LLInto3 HaKannMBaeT COOBLLEHUA KNUEHTY TaKyKe B OTCYTCTBUE NOAKAOYEeHUA. [T03TOMY NPU YCTaHOBAEHUN CECCUU KNUEH-
Ta MOTYT OXMAATb COOBLLEHUA, KOTopble BblAM HaNPaB/IeHbl eMy MEXAY NOAKAYeHUAMN. ECM last seq, YKa3aHHbIN
LUO30M, MPeBbIaeT HoOMep NocAeAHEero coobLeHNA B NpeablayLLeit CECCUK, TO KANEHTAa OXKMAaI0T CoobLIeHMs, elle He
noslyyeHHble UM. X cneayeT nepesanpocuTb NPy NOMoLLM ResendRequest.

Mpw nonyyeHnn COO6LLI,EHVIF| C HOMEePOM, OT/IMYHBIM OT OXMOAEMOro, W03 pa3pbiBaeT coeanHeHune. locne paspbiBa
coeaAnHEeHNA KINEHTY cneayeT BHOBb NOAKNHOYNTLCA, NpeaBapUuUTesibHO 06paTMBLIJMCb K cepBepy BXo4da, U BOCCTaHOBUTb
HOMepPa COO6LLI,€HVII71 COrnacHoO 3Ha4eHnAm, NnoNy4eHHbIM B COO6LLI,9HVIM Logon OT Wwto3a. LWnto3 HMKoraa He HULUKMpyeT
U3IMEHEHUE OXKNAaemMoro 3Ha4yeHnAa Homepa B Cay4yae noayvyeHuAa C006U.I,eHMﬂ C HOMepom, 6onbwe OXungaemoro.

ToproBas cucTema NoAAEepPXKUBAET HEMNPEepPbIBHYI0 HYMepaLUuio COOBLEHMI MeXAY TOProBbIMKU CECCUAMM, B TOM Ymcie
TOProBbIMW AHAMMW. N8 NpUHYAMTENbHOTO cbpoca HyMepaLMn KANEHTY HE0BXOAMMO NPU MHULMANM3ALMM CECCUM YCTa-
HOBUTb dn1ar reset seg=1 B coobweHnn Login.
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5.1.6. Nepe3sanpoc coobuwieHum

B c/iyyae OTCYTCTBMA MOAKAOUYEHNA CUCTEMbI KIMEHTA K LU/IO3Y B TeYEHME HEKOTOPOro BPEMEHM Ha CTOPOHE W/t03a MO-
ryT HakanaMBaTbcA CoobLLeHNA, NpegHa3HaYeHHbIe AR KAWEHTa, HO He NnoaydYeHHble um. [ns Toro 4tobbl ybeanTtbes B
Ha/MYMK TaKkKx cOOBLLEHMI, HEOBXOAMMO CPaBHUTb HOMEP seq MOCIEAHEro NOAYYEHHOro COObLWEHNA ¢ last seq B
coobueHmmn Logon. ECan aTM HOMEpa OT/IMYAIOTCA, KAMEHTY C/liedyeT BOCMO/b30BaTbCA 3aMpocoM ResendRequest A
NOAYYEHUA NPOMYLLEHHbIX COOBLLEHNNA.

KNneHTy 4OCTYNHbI ANA nepesanpoca coobLLeHns, OTNPaBAEHHbIE B TeYEHME TEKYLLErO U NPeablayLW,ero TOproBbiX AHEN.
ECAv KAMEHT NPUHYANUTENBHO OBHYNAN HYMEPaLMIo cOobLeHUid (reset seg=1 B co0bLEHNM Login), TO 3anpoc npony-
LEHHbIX COOBLLLEHMIA, OTNPABAEHHbIX 40 COPOCa HOMEPOB, HEBO3MOXKEH.

B 3anpoce ResendRequest HEO6XO,CI,VIMO YKa3aTb HOmMep nepsoro COO6LLI,EHVIH B nose from seg W HOMep nocnegHero
COO6LU,EHVIH Bnone till seqg M3 gMana3oHa 3anpalMBaeMblX COO6U.I,eHMVI. Bo3moKHble BapMaHTbl 3aNpoCcoB nepeymc-
NEeHbl HNXKe:

1. from seg=n, till seg=m — 3anpoc coobLeHNi C Homepammn OT N A0 M, HO He bonblie, Yem yCTaHOBNEHHOE
MaKCMMaJibHOE KOJIMYEeCTBO.

2. from seg=0, till seg=n — 3anpoc COOBLEHNIN, HAUMHAA C HAMMEHbLIEro AOCTYNMHOrO HOMEpPA A0 N, HO He
60/1ble, YEM YCTAHOB/IEHHOE MAaKCMMAIbHOE KOIMYECTBO.

3. from seg=n, till seqg=0 — 3anpoc coobLleHN, HauMHaA C N A0 NocNefHero AOCTYNHOro HoMepa, Ho He 60/1b-
e, Yem YCTaHOBEHHOE MaKCMMasibHOE KOIMYeCcTBO.

4. from seg=0, till seg=0 — 3anpoc BCeX AOCTYMHbIX COObLEHNI, HO He Boblue, YHeM YCTaHOBIEHHOE MaKCU-
MaJibHOE KOJIMYECTBO.

5. from seg=-1, till seg=0 — 3anpoc BCexX AOCTYMHbIX COObLLEHNI 3a TEKYLLWI TOProBblil AeHb, HO He bosblue,
Yyem YCTaHOBNEHHOE MaKCMMabHOe KOIMYEeCTBO.

6. from seg=-2, till seqg=0 — 3anpoc Bcex coobLeHNI 3a NpeablAyLLMi U TEKYLLUIA TOProBble fHKU, HO He 60/b-
e, Yem YCTaHOBNEHHOE MaKCMMasibHOe Koamnyectso. Ecan coobuieHns 3a oanH M3 TOProBbIX AHEW HEeAOCTYMNHbI,
TOproeas cUCTEMA BO3BPATMT OWUGKY.

KonnuecTso 3anpalumMBaembix COOBLWEHUI B OAHOM 3aMpoce HE MOXKET MPEeBbILaTb YCTAHOBEHHOIO MaKCMMaslbHOro
3HauyeHUsA (CM. orpaHuYeHuUs B fOKyMmeHTe Adpeca 0414 nodkmodeHus n. 1.3). ina 3anpoca 60o/blero KoamMyecTsa coob-
LEHWUI KNMEHTY cefyeT OTNPaBUTb HECKOJ/IBKO NOC/eA0BaTe/IbHbIX 3anpocos ResendRequest.

Tabnuua 58. dopmart coobueHna ResendRequest: msgid=8005, size=16

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCCMOHHbI 3aroN0BOK
0 from_seq int8 Homep nepBoro coobuieHunsa B AnanasoHe
8 till_seq int8 Homep nocnegHero cooblieHma B AnanasoHe

B oTBET Ha BepHO cHOPMMPOBAHHbIM 3aNpoC TOProBas cucTeMa nepesacT 3anpoLleHHble coobLeHus, NpeaBapuB nepe-
CbINIKY YBEAOMNEHNEM ResendReport CO CTaTycom ACK. o 3aBeplieHUn nepesaym coobLeHMI W3 OTNPaBUT yBe-
AoMm/eHne ResendReport CO CTaTyCOM MORE MM FINISH. CTaTyc MORE 0603Ha4aeT, YyTo HOMep Noc/ieaHero coobuueHums
M3 AManasoHa 3anpawmBaemMblX COOBLEHMI MeHbLIe HoMepa NoCNeAHEero onpaBAeHHOro LWI30M TOProBoro coobuye-
HMA. T.e. CyLLEeCTBYIOT COOBLLEHMSA, HEe BOleaLwmMe B pe3ynbTaTbl BbiBoAa 3anpoca. OHM morau bbiTb chopmMMPOBaHbI BO
BPEMSA BbINONHEHWA 3anpoca AMBO KOMYECTBO COOBLLEHMI B OAHOM 3anpoce NPeBbiCUI0 YCTaHOBNEHHOE 3HaYeHue. B
3TOM C/ly4ae cneayeT BbIMOAHUTD eLle OAMH 3anpoc Resend Request.

B cnyyae ecam BOCCTaHOB/EHME MPOMYLLEHHbIX COOBLEHMI BbINOMHAETCA NOCPEACTBOM HECKOJ/IbKUX NocienoBaTe/lb-
HbIX 3aNPOCOB Resend Request, KaXKAbll CleAyOLMIA 3aNpOC AOKEH BbIMOAHATLCA NOC/AE NONyYeHMs Bcex coobue-
HWIA No Npeablaywemy 3anpocy. B npoTMBHOM c/iy4ae OH ByaeT OTKNOHeH coobuieHnem ResendReport CO CTaTycOM
DUPLICATE REQUEST.

Mpy NepBOM MOAK/IOYEHUN B TEKYLWEM TOPrOBOM [HE PEKOMEHAYETCA WMCMOo/b30BaTb 3anpoc C napameTrpamu
from seg=-1, till seg=0. B ciyyae ecnv nocne nepecbisiku LWO3 BEPHET yBeJOMNeHNE ResendReport €O CTaTy-
COM MORE, CNeflyeT OTNPaBuUTb elle OAMH 3anpoc, YKasas B nose from seq HOMep Ha eAuHuLy bonblue, Yem y nocnes-
Hero nepecnaHHoro coobuerns, u till seq=0.
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[lna BOCCTaHOBIEHUA NPONYLLEHHbIX COOBLLEHNIA MOC/IEe NEPEnOAKIIOYEHNA HEOBX0AMMO OTNPABUTL 3aMNpPoC C Napamer-
pamu from_seg=n, till seqg=s, [e n—HOMep NOCNEAHErO NONYYEHHOro COObLLEHUA Nepes, PaspbiBOM COeMHEHNS
M/IOC OAMH, @ S — HOMep nocnefHero coobLueHus, AOCTYMHOTO KANEHTY (none last segq), NONYYEHHbIN B COOBLLEHUM
Logon. B cnyyae ecam nocne nepecbinku W03 BEPHET yBeAOMIeHMe ResendReport CO CTaTycoM MORE M Npu 3TOM
K/IMEHT eLLé He NOoJyYm/ COOBLEHUA C YKa3aHHbIMM HOMEPaMu, CieayeT OTNPaBUTb elle OAMH 3amnpoc, YKasas B none
from_seq HOMep Ha eauHULY BonbLLe, Yem Yy MoCNeAHEro NepecNaHHOro COObLEHNs, U till seq=s.

3anpoc ResendRequest obpabamelisaemcs WsH030M ApPasaesnsHo ¢ omnpaskol meKyujux coobujeHul. T.e. Kau-
eHm Mocem noay4amo 0OHOBPEMEHHO NPonyujeHHble CO0OWeHUsA U CO0buwjeHUs, 0mnpasaeHHsle nocse noo-
KAroYeHUA. KaueHmcKas cucmema 00X HA CAMOCMOAMEbHO 80CCMAHOBUMb KOPPEKMHbI MOPAOOK MosyYeH-
HbIx coobujeHull, 0CHOBbIBAACL HA UX HOMEPAX seq.

Tabnnua 59. Popmat coobuweHns ResendReport: msgid=8105, size=2

Cme- Mone Tun OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 status int2
CTaTyc BbINO/SIHEHMSA 3aNpoca. 3HaYeHUs:

¢ 0 (ACK): wnto3 rotoB OTBETUTL Ha 3aMpoc;

1 (MORE): w03 NoNHOCTbIO OTBETUA Ha 3a-

Npoc, HO NPU 3TOM B XpaHUAMULLE OCTANIUCD

AaHHble ANA NOTUHa;

e 2 (FINISH): KnueHTy NnepeaaHbl BCe AOCTYMHblE
AaHHblE;

¢ 3 (DUPLICATE_REQUEST): cepBep B HacTonA-
LLMA MOMEHT 3aHAT 06CNYKMBAHNEM Npesbl-
Ayulero ResendRequest A5 AAHHOTO JIOTUHa;

e 4 (UNAVAILABLE): cepB1C BOCCTAaHOBNEHMS

HefoCTyneH

5.1.7. U3ameHeHMe Homepa co0bLEeHNA KIMEHTOM

KAneHT nmeeT BO3MOMXKHOCTb U3MEHWUTb 3HaYeHNEe HOMepPa OXMAAeMOoro COOﬁUJ,eHMﬂ y wato3a. Jna atoro chegyet Hanpa-
BUTb COO6LLI,€HMe SequenceReset, yKa3aB B N0/21e next seq HOMep cnefyrouiero COO6U.I,€HMF|, KOTOprﬁ cnenyert oXu-
AaTb waw3y. Mpu stom HOBbI HOMEP HE MOXET 6bITb MeHbLUE TeKyLWero sHa4eHunA y Wwnko3a.

Tabnnua 60. Popmat coobuweHns SequenceReset: msgid=8004, size=8

Cme- Mone 2 OnwucaHune
LeHune
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 next_seq int8 MopsaKoBbIN HOMEpP CneayLLero oTnpPaBaAemMoro
KAMEHTOM coobLLeHuMA

5.1.8. U3ameHeHne Homepa coobLLeHUA TOProBoM CUCTEMOM

B OTBET Ha KAMEHTCKMIA 3anpoc ResendRequest TOProBas CUCTEMA MOMKET OTMPaBAATb, B TOM uucie, cooblieHune
GapFill ANA U3MEHEHUs HOMEPA OXKMAAEMOTO KANEHTOM coobLeHNs. TOproBas cucTema Hanpas/seT ero KAMEHTY ANA
nponycka o6HOBNEHUA B NOTOKe.
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Tabnnua 61. dopmat coobuweHna GapFill: msgid=8106, size=8

Cme- Mone Tvun OnucaHue
LeHune
[frame] frame CeCccMOHHbIM 3aronoBoK
0 next_seq int8 Homep coobuieHus, KOTopoe cnenyer 0XXunaatb
NPWHUMALOLLLEN CTOPOHE

5.1.9. 3aBepwieHue ceccum

[na wTaTtHOro 3aBepLueHnA ceccmmn CTOpPoHa oTnpasnaeT COOGLLI,EHME Logout U oXunaaet pa3pbiBa coegnHeHUA B Noa-
TBEPXAeHWE 3aBepLlleHNnA ceCCUn.

Tabnnua 62. Popmat coobuweHns Logout: msgid=8002, size=16

Cme- MNone Tun OnucaHue
LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 login asciilé JIorvH, AEHTUPUKATOP KANMEHTCKOrO LWto3a

5.1.10. OTKNOHeHue coobLeHusn

Ecnu knmeHTCcKoe cooblueHme HeBepHO CHOPMUPOBAHO UM COAEPHKUT HEZOMYCTMMbIE 3HAUYEHMUA KaKoro-nnbo nons, cu-
CTema OTK/IOHAET TaKoe COOBLLEHWE U HAaNPABAAET KNMEHTY yBEAOM/EHME Reject: B Nose ref msgid yKasaH TMn coob-
WeHun, B ref seq — HOMEP COOBLLLEHMA MPUKNALHOIO YPOBHA MW HOMb A1 CECCUOHHOTO COOBLLEHMA, B NONAX reason
U message COAEPIHKATCA KOZ, NPUUMHbBI OTKIOHEHUSA 1 ONUCAHWE NPUYUHBI COOTBETCTBEHHO.

Tabnuua 63. Popmat coobueHna Reject: msgid=8102, size=45

Cme- Mone Tun OnucaHue

LweHue
[frame] frame CeCCMOHHbI 3aroN10BOK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHun
8 ref_msgid int2 TN oTKNIOHAEMOro coobueHns
10 reason int2 Kog, NpUYnHbI OTKIOHEHNA
12 message char32+1 MNMapameTpbl OTKAOHEHWNA NN TEKCTOBOE ONUCaHMe
NPUYMHBI

5.1.11. Pa3pbiB coeguHeHuUA

Cuctema paspbiBaeT coegnHEHUE NpPU NOAyYeHUN COO6LLI,EHVIF|

® C HEM3BECTHbIM TMMNOM COOBLLEHNA msgid,
® C ANMHOW size, HE COOTBETCTBYIOLWEN YKAa3aHHOMY TUMY,
® C HOMEpPOM COOBLLEHUNA seq, OTIMYHBIM OT OXKMAAEMOTO.

5.1.12. 3anpoc gaHHbIX

[ns 3anpoca faHHbIX KAWEHTY cneayeT OTNPaBUTb B LLJIHO3 TOProBOM CUCTEMBI COOBLEHME TopicRequest, YKa3as UAEH-
TUMKATOP NOTOKA: topic, PeXUM mode (cpes uam cpes n obHOBEHNA) N OCTaBMB Nosie clorder id HE3aMOAHEHHBIM.

[lmanasoH 3anpaLimBaembIX AaHHbIX A0/XKeH BbITb 3afaH B NOAAX topic _seq W topic segend OAHUM U3 CeAYIOLLMX
cnocobos:
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* topic_seg=n, topic segend=m — 3anpoc coobLeHN C Homepamu OT n Ao m.

* topic_seg=0, topic_segend=n — 3anpoc COOBLLEHMI, HAUMHANA C HAMMEHBLIETO AOCTYMHOTO HOMepa A0 N.
* topic seg=n, topic segend=0 — 3anpoc cOOBLLEHMUI, HAYMHAA C N L0 NOCNELHErO AOCTYMHOMO HOMEpa.

* topic seg=0, topic segend=0 — 3anpoc Bcex AOCTYMHbIX COO6LLEHNIA.

ANropmTm 3anpoca gaHHbIX N3 NOTOKOB ONMUCAH B pasagenax 1.3.1 1 1.3.2.

e lMpu omcmynaeHuu om anzopumma 0bpabomku GaHHbIX, npusedeHHo20 8 pasdenax 1.3.1 u 1.3.2, mopeosas
cucmema Moxem OmMKa3bl8aMb 8 8bIM0HEHUU 3arpocos U 8610a8ame coobuieHUs 06 owubKax.

Ecnv Toprosas cuctemMa MOXKET BbIMOIHWUTL 3aNpOoC, TO KAUEHT NOY4YUT OTYET O BbinosiHeHnM TopicReport, nocae Kotoporo
cneayer 0Xuaatb CO0BLLEHMI C AaHHbIMU. B cnydae 3anpoca cpesa NoTOKOB KAMPUHIOBbIX MO3ULMIA, COCTOAHWA CPEACTS,
PVCK-NapameTpos, CNPaBOYHUKOB MHCTPYMEHTOB M CNPaBOYHMKOB, OTHOCALLMXCA K yYacTHMKaM TOPros, COOBLEHMA C
0BHOBNEHMAMU MOTYT NPUXOAUTL O4HOBPEMEHHO C cooblieHnamMM cpesa. Mo 3aBeplueHnn nepesaym AaHHbIX KAUEHT
TaK¥Ke NoJ/yuymT cooblieHmne TopicReport.

Ecnu 3anpoc HEKOpPpPEKTEH UK HE MOXKeT 6bITb BbIMO/IHEH, TO KIMEHT NONYYUT OTHET 06 OTKNOHEHUU TopicReject.

[onoNHUTENbHYIO MHPOPMALMIO O B3aUMOALENCTBMM CO LUKO30M CM. B pasgene 2.1.

Bo uzbexaHue nepezpy3ku cemu 00#OuUmMecb OKOHYAHUA roay4YeHUs coobueHuli no npedsidyuiemy 3anpocy
neped mem, KOK omnpassnams Hoebili 3anpoc.

Tabnnua 64. Popmat coobuweHns TopicRequest: msgid=301, size=101

Cme- MNone Tun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHAapTHbIN 3arosI0BOK
20 topic asciie4 NaeHTnduKaTop noToka
84 topic_seq int8 MepBbIi HOMep 3anpalnBaembIx CO0bLLEHMIA
92 topic_seqend int8 MocneaHWin HoOMep 3anpallMBaemMblX COOBLLLEHMIA
100 mode intl .
Pexxum TpaHcnAumn. 3HaveHuna:
e 0 (DATA_SLICE): cpe3 gaHHbIX;
e 1 (SUBSCRIBE): cpe3 gaHHbIX 1 nocneayouwme
obHoBNEHMUA

5.1.13. OcTaHOBKa 06HOBAEHUU

[na ocTaHOBKM OOHOBAEHWUI KNIMEHTY c/ieayeT HanpasuTb B LWJIHO3 TOPFOBOM CUCTEMbI 3aNpoC TopicCancel, yKa3aB OA4MH
nnun oba naeHTndMKaTopa NOTOKa: topic U topic id.

B cnyyae ycnewHoit 06paboTkM 3anpoca noayYeHue gaHHbIX 6yAeT OCTaHOBAEHO, U KAMEHT MOYYUT OTYET O BbINOJHEHWUU
TopicReport co cTaTycom status=2. [locne noay4yeHns otyeta TopicReport B TEYEHME eLle HEKOTOPOro BpEMEHN MOryT
NPUXOAUTbL COOBLLEHMA C AAHHBIMM.

EC/iM 3anpoc HEKOPPEKTEH MK HE MOKET BbITb BbIMOSHEH, KAMEHT NOAY4UT oT4yeT 06 oTKNoHeHnn TopicReject.
[onNoNHUTENbHYIO MHPOPMALMIO O B3aUMOLENCTBMM CO LUIKO30M CM. B pasgene 2.2.

Tabnnua 65. Popmat coobuweHns TopicCancel: msgid=302, size=88

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK
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Cme- Mone Tun OnucaHue
LweHue
0 [user_header] user_header CTaHZapTHbIM 3aroN0BOK
20 topic ascii64 NaoeHTndunkaTop noToka
84 topic_id int4 Yncnosoi MaeHTUGUKATOP NOTOKA

5.1.14. OtyeT 0 BbINOJIHEHMM 3aAMNPOCA

KnuneHt NOJIy4YUT OTYET TopicReport B NepeYnUCNeHHbIX HUXKEe cayyanx:

e ycreLlHoe BbINoJIHEHWe 3anpoca AaHHbIX TopicRequest;

® ycrnewHoe BbINOJIHEHWE 3anpoca Ha OCTAHOBKY 06HoBeHKI TopicCancel;

® 3aBepuweHune nepegayun cpesa gaHHbIX.

OTyeT BK/tOYaAET B cebs CrpaBoOYHble NoNA topic lastsegW topic lastsegsent, coaep}awine Homep nocnesHero
COO6LI.I,eHVIﬂ, Cd)OpMMpOBaHHOFO B NOTOKe, N HOMep nocnegHero COOﬁLLI,eHMH, nepeaaHHoOro KAneHTy, COoTBeTCTBEHHO.

Tabnuua 66. Popmat coobueHna TopicReport: msgid=401, size=134

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIM 3aron0BOK
0 [gate_header] gate_header CTaHAapTHbIM 3aro/sI0BOK
46 topic asciie4 NaeHTudUKaTop NnoToKa
110 topic_id int4 YuncnoBow naeHTMPUKATOP NOTOKA
114 status int2 .
CTaTyc nepepaym AaHHbIX. 3HAYEHUsA:
e 0 (DATA_SLICE): nepepaya cpesa AaHHbIX;
e 1 (ADD_SUBSCRIBE): nepegaya cpesa gaHHbIX
Cc 06HOBNEHMAMY;
e 2 (DEL_SUBSCRIBE): ocTaHOBKa 06HOBAEHMNI
116 marker int2 n
pU3HaK Hayana U OKOHYaHWA Nepesayn AaHHbIX.
3HayeHwus:
¢ 0 (START): Hayano Nepeaaym gaHHbIX;
¢ 1 (END): oKOH4YaHWe nepegayum AaHHbIX;
* 2 (SLICE_END): nepenaya cpesa 3aBeplueHa
118 topic_lastseq int8 Homep nocnegHero coobuieHns, chopMnpoBaHHO-
ro B NOTOKe
126 topic_lastseqsent int8 Homep nocnegHero cooblieHua, nepeaaHHoOro
KANEHTY

5.1.15. OTtyeTt 06 OTKNIOHEHUM 3anpoca

Ecnu 3anpoc TopicRequest HEKOPPEKTEH MW He MOMKET BbiTb BbIMOJHEH, TO KAMEHT MOAYYUT OTYET 06 OTKNOHEHWUU
TopicReject. [[PMYMHA OTKNOHEHMA 3aNpoca yYKa3aHa B noJsie reason.

OT4yeT TopicReject BKAOYAET B ceba cnpaBoyHble nons topic lastseqgW topic_ lastsegsent, coaeprkaline Ho-
mep nocneagHero COOﬁLLI,eHMH, Cd)OpMVIpOBaHHOFO B NOTOKEe, N HOMepP nocieaHero COO6LL|,€HVIFI, nepeaaHHoOro K1neHTy,
COOTBETCTBEHHO.
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B noToKkax ¢ naeHtTndukatopammn Trades U IQ (CM. AOKYMeEHT Adpeca 019 NOOKAYeHUsA) B COOBLLEHNAX TopicReject
HOMep B Nnosie topic firstseq COBMaJaeT C HOMEPOM NepPBOro AOCTYNHOro COObLEeHNS.

Tabnuua 67. dopmat coobueHna TopicReject: msgid=402, size=142

Cme-
leHue

Mone

Tun

OnucaHue

[frame]

frame

CeCcCUOHHDbINM 3aronoBoK

[gate_header]

gate_header

CraHpgapTH bl 3ar0/I0BOK

46

topic

ascii6d

NaeHTMdunKaTop NOTOKa

110

topic_id

intd4

YnucnoBon MAeHTUPUKATOP NOTOKA

114

status

int2

CraTyc nepeaayn AaHHbIX. 3HaYeHUsA:
e 0 (DATA_SLICE): nepepaya cpesa AaHHbIX;

¢ 1 (ACTIVE): nepegaya cpesa AaHHbIX ¢ 0OHOB-
NEeHVAMK;

e 2 (INACTIVE): HeT nepeaaum AaHHbIX

116

reason

int2

MpunYnHa OTKNOHEHUA. 3HaYEeHMUA:

¢ 1 (BAD_TOPIC): HecywecTByOWMI naeHTUdU-
KaTop NOTOKa;
2 (ALREADY_SUBSCRIBED): cpe3 c 06HOB/€HU-
AMM yKe TPaHCAUpYeTcs;

3 (NOT_SUBSCRIBED): He 3anpoLueH cpes ¢ 06-
HOBNEHUAMM;

4 (DATA_NOT_AVAILABLE): paHHble HegoCTyn-
Hbl;

5 (DUPLICATE_REQUEST): noBTOpPHbII 3anpoc;
6 (BAD_SEQ): HecywecTBylOWMIA HOMEpP CO06-
LWEHMA B NOTOKE;

7 (BAD_MODE): HeBepHOe 3Ha4YeHMe perkmma

118

topic_firstseq

int8

Homep nepeoro coobuieHns ¢ Hayana Toprosoro
AaHA

126

topic_lastseq

int8

Homep nocneaHero coobLieHns, chopmmpoBaHHO-
ro B NoTOKe

134

topic_lastseqsent

int8

Homep nocneaHero coobuieHua, nepeaaHHoOro
KANEHTY

5.2. MpuknagHoO ypoBeHb

5.2.1. OrpaHunyeHuMe 4acToTbl OTNPABKU 3aNpPOCOB

B cuctreme AEVICTBYET OrpaHWYeHme YacToTbl 3aMpPOCOB, OTNPaBAAEMbIX KIMeHTOM. OrpaHu4yeHne NnpumeHAeTCA B 4,Ba 3Ta-

na:

1. MNpw fOCTUNKEHMM NEPBOrO MOPOrOBOr0 3HAYEHMA CUCTEMA OTK/IOHAET 3aNpoChl NPUKAALHONO YPOBHA M OTNpaBaseT
oT4yeT 06 OTKNOHEHMM 3aMPOCOB C NPUYNHON "peBbIWEH IMMUT coobLLeHnIA".

2. MNpwn fOCTUKEHUN BTOPOro NOPOroBOro 3Ha4YeHMA cUcTema NPUHYANTENIbHO 3aBePLUAET CeCcCUto.
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5.2.2. U3meHeHne "MMUTOB ANA K/IUEHTOB

5.2.2.1. 3anpoc Ha U3smeHeHne NIMMUTa

YT106bI UISMEHUTD NMMUTBI S5 KIMEHTOB NO UHCTPYMEHTY, KNMEHTY CNeflyeT HanpaBuTb B LU/IKO3 TOProBOM CUCTEMbI 3aMpPOC
LimitRequest. 3anpoc MOXKET bbITb OTNPAB/IEH TO/ILKO C JIOTMHA, Y KOTOPOTro eCTb COOTBETCTBYHOLME NpaBa (LEVEL_TM
n/vnn LEVEL_CG). O npaBax N0r1Ha CM. B AOKYMeHTe CrneyuguKayus 31eKmpoHHbIX O0KYMeHmMos TexHU4YecKo2o ueHmpa.

3anpoc JOMKEH cofepKaTb KAMEHTCKUIA naeHTUdUKATOp 3anpoca clorder id, YHUMKaNbHbIN B TeYeHME TOProBOro AHSA
ONA KAXKOro NOTMHA, @ TakXKe naeHTUdUKaTop 6aNnaHCcoBOro MHCTPYMeHTa balance id, IMMWUT NO KOTOPOMY HeobXxo-
ANMO U3MEHUTb (JOCTYMHO ANA 6aNaHCOBbIX MHCTPYMEHTOB: BafloTa Currency, BbINYCK akuuiA Issue Wan obanraumnm
Bond). O 6a1aHCOBbIX U TOPTrOBbIX MHCTPYMEHTAX CM. B lOKYMeHTe Creyugukayus crnpagoyHUKa UHCMpPyMeHmos.

JIMMUT MO3KET BbITb YCTAHOBJ/IEH A/ KNIMEHTCKOTO KOAE, MPYNMbl KAUEHTCKMUX KOA0B, TOProBO-KJAMPUHIOBOrO cYeTa Uau
aHa/IMTUYECKOro TOProBO-KAMPUHIOBOTO cyeTa (yKasbiBaeTcsA B Nosie entity type). UaeHTUdUKaTOp 06beEKTa, ANA KO-
TOPOro YCTaHaB/IMBAETCA IMMUT, AO/KEH ObiTb YKasaH B nose entity id.

B none flags JonxeH 6bITb yKa3aH NapameTp USMEHEHUA IMMUTA.

MN3meHeHMe 1MMUTa NogpasymeBaeT ymeHbLIeHe UK yBesnyeHne obbema nosnumii. 06bem, Ha KoTopblii ByaeT usme-
HEeH IMMUT, HeobX0AMMO yKa3aTb B NoJie amount.

B OTBET Ha KOPPEKTHbIN 3aNpoC KAWEHT NOAYYUT OTYeT 06 n3meHeHUN aumuta LimitReport. HekoppeKTHbIN 3anpoc (c
HeBepPHbIMW 3HaYEHMAMM NapameTpoB) byaeT OTKNOHeH cooblieHnem RejectReport. loNnoAHUTENBHYIO MHPOPMALMIO O
B3aMMOAENCTBMM CO LUKO30M CM. B pasgene 2.3.

Tabnnua 68. Popmat coobuweHuns LimitRequest: msgid=501, size=67

Cme- Mone Twun OnucaHue
LeHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHOapTHbIM 3aros0BOK
20 balance_id int8 NpeHTndukaTop 6a1aHCOBOrO MHCTPYMEHTA
28 entity account_entity] KoMMNoOHEeHT naeHTudMKayumm obbekTa 1MmuTa
49 mode intl

Pexxmm nameHeHma nMmnTa. 3HaYeHUA:

¢ 1 (Enrolment): 3auncneHue;
e 2 (Withdrawal): BbiBOA,

50 flags int8
BuTOBan macka M3mMeHeHUA AMMUTA. 3HAYEHUA:

® 0x100 (FORCED_UPDATE): He npoBepATb Ha
HeyBe/MYeHue 3a40/1KeHHOCTH no MO («xecT-
KWiM» BbIBOA);

® 0x400 (FORCED_ASSET_UPDATE): He npoBe-
pATb Ha Ha/ZMYMe aKTVBa B C/ly4ae BblBOAA

58 amount decn 06BbEeM U3MEHEHUA TUMUTA

5.2.2.2. OTyeT 06 U3IMEHEeHUU NMMUTa

MNocne uameHeHWs NMMUTA B pesynbTaTe 3anpoca LimitRequest KAMEHT nonyduT oTyeT 06 M3MEHEeHUU AUMUuTa
LimitReport, KOTOPbIA COAEPXUT YHUKANbHBIN KANEHTCKUIA naeHTMPKUKaTOp 3anpoca clorder id M HOBOE 3HaYyeHue
IMMUTA B Nosie amount rest.
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Tabnnua 69. Popmat coobuwerHna LimitReport: msgid=601, size=102

Cme- Mone Tvun OnwucaHune
LeHne
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [gate_header] gate_header CTaHAapTHbIN 3aro/I0BOK
46 balance_id int8 NaeHTUdunKaTop 6aNaHCOBOro MHCTPYMEHTA
54 entity account_entity] KomnoHeHT ngeHTMdunKaLumm obbekTa iMmmTa
75 mode intl

PexXmm nameHeHmna AMmnTa. 3Ha4YeHUA:

¢ 1 (Enrolment): 3auncneHue;
e 2 (Withdrawal): BbiBOS,

76 flags int8 .
BuToBan macKka U3MEHEeHUs TMMUTA. 3HAYEHUSA:

e 0x100 (FORCED_UPDATE): He npoBepATb Ha
HeyBenuYeHme 3a40KeHHOCTH no MO («KecT-
KMiA» BbIBOA);

® 0x400 (FORCED_ASSET_UPDATE): He npoBe-
pATb HA Ha/ZIMYMe aKTVBa B C/ly4ae BblBOAA

84 amount decn 06bem U3MeHeHnsa AMMUTa

93 amount_rest decn daKTMYEeCKMit pasmep IMMKUTa NOCNE COBEpLLIEHUSA
onepauuu

5.2.2.3. OTyeT 06 OTKNOHEHUMU

Ecan 3anpoc LimitRequest cooepUT HeBepHble 3HaYeHUss NapameTpoB, KAUEHT MOJYYUT OTYeT 06 OTKAOHEHUM
RejectReport.

B none reason yKasaH Kog NPUYUHbLI OTKIOHEHMA, NONIE message MOXKET COL4epXKaTb I'IO,CI,p06HOE onncaHmne NPuUYnHbI
OTKNNIOHEHWNA U/ NapaMeTpbl.

Tabnnua 70. Popmat coobuieHns RejectReport: msgid=201, size=91

Cme- Mone Twun OnucaHue
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHOapTHbIM 3aros10BOK
46 market int2 Myn AMKBUAHOCTU, OTKIOHUBLLMWIA K/TIMEHTCKYHO 3a-

ABKY (OnMcaHue 3Ha4YeHn cm. B pasgene 3.6)

48 reason int2 Koz npuynHbI OTKNOHEHMA

50 message char32+1 MNapameTpbl KOAa OTKIOHEHWUA NN TEKCTOBOE ONU-
CaHMe NPUYNHbBI OTK/IOHEHUSA

83 extra_data0 int8
3ape3epBMpoOBaHHOE Nosie. 3aN0HAETCA HY/1eBbIM

6aTom.
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5.2.3. NepeBop, LeHbl B 4OXOAHOCTb / AOXOAHOCTU B LiEHY

CepBM1C NPeaoCTaBAAET KANEHTY BO3SMOXHOCTb aBTOMaTMUYECKM NpeobpasoBbliBaTh LEeHY B OXOA4HOCTb M 06paTHO, He Npu-
6eras K CaMOCTOATE/IbHbIM pacyeTam.

5.2.3.1. 3anpoc Ha nepeBoa, LeHbl B AOX0AHOCTb / AOXO4HOCTU B LieHY

YT106bI NPE0bpPa3oBaTh LieHY 3a8BKU B OXOAHOCTb UM 06PATHO KNMEHTY CAeAyeT OTNPABUTb B LLJHO3 TOProBOM CUCTEMbI
3anpoc YieldConversionRequest.

3anpoc JOMKEH COAEPKaTb KIMEHTCKUIA nAeHTUdUKATOP 3anpoca clorder id, YHUKaNbHbIM B TEYEHWE TOPrOBOroO A/1A
ONA KQXKAO0ro SIOTMHA, a TakKe AEHTUGMKATOP TOProBOro MHCTPYMEHTA instrument id, ANA KOTOPOTrO BbIMOHAETCS
npeobpasoBaHue. B none market id Heobxoaumo ykasatb 0.

MpeobpasoBaHNe MOXKET BbINONHATLCA B ABYX HaNPaBAEHMUAX: U3 LieHbl B JOXOAHOCTb U U3 JOXOA4HOCTHU B LieHY (Heobxo-
AMMO YKasaTb B nosie conversion dir). Bua AOXOAHOCTM yKasbiBaeTcA B nose yield type.

B none value cnegyet yKasaTb 3HaYeHWe, KOTopoe HEO6XOAMMO npeo6paaoeaTb: LeHy nnm AoxXogHocCTb.

B oTBET Ha KOPPEKTHbIN 3anpoc KNMeHT nonyyunt otyeT YieldConversionReport ¢ pesynbtatom npeobpasosaHus.

Tabnuua 71. dopmart coobueHna YieldConversionRequest: msgid=514, size=36

Cme- MNone Tun OnucaHue
weHue
[frame] frame CeCCMOHHbI 3aroN10BOK
0 [user_header] user_header CTaHAapTHbIN 3aro/sI0BOK
20 instrument instrument KomnoHeHT naeHTnomnKauum ToproBoro MHCTPYy-

meHTa. [lonycTumoe 3HadeHue nons market_id — 0

26 conversion_dir intl
- HanpasneHue npeobpasoBaHuns. 3HaYEHUA:

e 0 (YIELD_TO_PRICE): n3 ,OXOAHOCTU B LiEHY;
¢ 1 (PRICE_TO_YIELD): 13 ueHbl B ,OXO4HOCTb

27 yield_type int1 Buna poxogHocTn. 3HaYeHuA:

* 0 (YTM): apdeKkTMBHaA AOXOAHOCTb K Noratue-
HUIO;

¢ 1 (YnTM): HOMWHanbHas AOXOAHOCTb K Mora-
LeHUto

28 value dec8 Mpeobpasyemoe 3HaUYeHne

5.2.3.2. OTueT 0 NnepeBoAe LEeHbl B LOXOAHOCTb / AOXOAHOCTU B LIEHY

Mocne otnpasku 3anpoca YieldConversionRequest KAMEHT NOYyYUT OTYET YieldConversionReport, COAEPKALLUM YHU-
KaNbHbI KNMEHTCKUI MaeHTUdUKaTOp 3anpoca clorder id, aBnose result — pesynbTaT NpeobpasoBaHWsA 3HaYeHUA,
YKasaHHoOro B noJse value.

Tabnuua 72. dopmat coobueHna YieldConversionReport: msgid=614, size=70

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHAapTHbIN 3arosI0BOK
46 instrument instrument KoMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa
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Cme- Mone Tun OnucaHue
LeHue
52 conversion_dir intl .
HanpasneHue npeobpasosBaHua. 3HaYeHUsA:
¢ 0 (YIELD_TO_PRICE): 3 OXOAHOCTM B LIEHY;
e 1 (PRICE_TO_YIELD): u3 ueHbl B OXO4HOCTb
>3 yield_type int1 Bua poxogHocTn. 3HayeHuA:
e 0 (YTM): adpdpeKTnBHaA AOXOAHOCTb K Moratle-
HUO;
¢ 1 (YnTM): HOMWHaNbHasA AOXOAHOCTb K Nora-
WeHUIo
54 value dec8 Mpeobpasyemoe 3Ha4YeHMe
62 result dec8 Pe3synbTaT npeobpasoBaHus
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MpunoxxeHue A. Koabl ounb0oK

Tabnuua 73. Tabanua c onMcaHMem Kogos ownbok

Koa OnucaHue
0 Ok
5 MmeeTcA He3anONHEHHbIN Tar.
100 3anosHeH AULWHKUIA TaT.
999 BHyTpeHHAA owmnbKa.
1000 HeBepHbIA NOrUH.
1001 HeBepHbIA MHCTPYMEHT.
1002 HesepHbiii client_id.
1003 HesepHbIli napametp member_id.
1004 HesepHbIli napameTp account.
1005 HeBepHaAa KAMeHTCKaAa rpynna.
1006 HeBepHbI Nyn IMKBUAHOCTU.
1007 UHCTpYyMeHT He TopryeTca.
1008 HeBepHble napameTpbl MapLIpyTM3aLnm.
1100 HeBepHoe HanpaBaeHue 3aABKU.
1101 HeBepHas ueHa.
1102 HeBepHbIli napameTp price_extra.
1103 HeBepHbIli 06bEM.
1104 HeBepHbIli napameTp amount_extra.
1105 HeBepHbIl TUM 3aABKU.
1106 HesepHbili napametp time_in_force.
1107 HeBepHbIli napameTp passive_only.
1108 HesepHbIli napameTp auto_cancel.
1109 HesepHbiii napamertp flags.
1110 HesepHbili napameTp mode.
1111 HesepHbili napametp clorder_id.
1112 HesepHbIli napameTp orig_clorder_id.
1113 HesepHbili napameTp prime_exchange.
1114 HeBepHbili napameTp date_expire.
1115 HeBepHbIli napameTp comment.
1116 HesepHbili napameTp level.
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Koa OnucaHue
1117 HesepHbili napameTp trade_mode.
1200 HeBepHbIli cermeHT.
1201 HesepHbIli napameTp extral.
1202 HesepHbiii OTC Kog, UHULMATOPA a4PECHOM 3aABKU.
1203 HesepHbii OTC Kog, KOHTpareHTa aApecHOM 3a8BKM.
1204 HeBepHbI TN 3aABKN AN UHCTPYMEHTA.
1205 HeBepHbIli TUN 3a8BKM 415 Nyaa AMKBULHOCTMU.
1206 HeBepHbI TN 3aABKN A5 YKAa3aHHOIO K/MEHTa.
1207 HeBepHada ueHa AnA TMNa 3aABKU.
1208 HeBepHbIi 4ONONHUTENbHbIN 06BEM A5 TUNA 3aABKMN.
1209 HesepHbili napametp time_in_force gna Tmna 3aasku.
1210 HesepHbili napametp flags gns Tvna 3ansku.
1211 HeBepHbIA MHCTPYMEHT ANA peXXMma NepecTaHOBKU 3aABKM.
1212 HeBepHbIli napameTp member_id ana perkMma nepectaHOBKU 3aABKM.
1213 HesepHbili napameTp client_id ana pexknma nepectaHOBKM 3asiBKM.
1214 HeBepHbIli NnapameTp account ANA peXXnma nepectaHOBKM 3asBKMU.
1215 HeBepHO yKasaHbl MapameTpbl OTK/IOHAEMOW BCTPEYHOWN afpecHOM 3anaBKMN.
1216 HeBepHble napameTpbl KOMaHAbI NePeCcTaHOBKU 3aABKN.
1217 HesepHbIli napameTp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIl pexXnum nepecTtaHOBKMU 3aABKWU A5 I0TMHA.
1219 HesepHbili napametp flags gns HcTpymeHTa.
1300 3anonHeHbl 06a napametpa orig_clorder_id v order_id.
1301 MosTopeHue clorder_id ana noruHa.
1302 LleHa BHE IMMUTOB NO UHCTPYMEHTY.
1303 HepocTynHbIl ANA KAMEHTa TUN 3aABKU.
1304 HepocTynHbIn ana nyna IMKBUAHOCTU TUMN 3aABKMN.
1305 HezocTynHbIM gna MapLupyTM3aLmMm ocTaTKa No YKasaHHOMY MHCTPYMEHTY NyA IMKBUAHOCTHU.
1306 YKasaHHbIM Nyn IMKBUAHOCTU HELOCTYNEH ANA KANEHTA.
1307 YKa3aHHbI/ TUM 3a89BKM HEAOCTYMNEH A1 YKa3aHHOIo MHCTPYMEHTa.
1308 J1ornH He MmeeT NpaBa CHMMaATb 3aABKM YKa3zaHHoro TKC.
1309 JlornH He MmeeT Npasa nepeasuraTb 3aaBKK yKasaHHoro TKC.
1310 J1ornH He MmeeT NpaBa OTK/IOHATb AAHHYIO 33ABKY.
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Koa OnucaHue

1311 K yKa3aHHOW 3aaBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopasa b6bina oTnpasneHa Ao cboA B TOProBoi CUCTEMbI, @ MOAYYEHA YKe NOCAe BOCCTAHOBAEHUA
CUCTEMBI.

1313 HenocTynHbIn Ana NMMUTUPOBAHNSA MHCTPYMEHT.

1314 JIorMH He UMeeT NpaBa UCMNO/1b30BaTb AAaHHOE 3HaYeHWe napameTpa mode.

1315 YYacTHUKY KAMPUHTa BbICTaBAEH 3aMNpeT Ha OTNPaBKY 3aABOK B AAHHbIW MY JIMKBUAHOCTY.

1316 YUYacTHMKY TOPros BbICTaB/IEH 3aNpeT Ha OTNPABKY 3aABOK B AaHHbIN Ny IMKBUAHOCTH.

1317 BbicTaBneH 3anpeT Ha OTMNPaBKY 3aABOK C AAaHHOrO IOTMHa.

1318 KnneHTy BbICTaB/EH 3anpeT HA OTNPABKY 3aABOK C AAaHHOrO IOrMHa.

1319 TKC BbICTaBsieH 3anpeT Ha OTMNPaBKY 3aABOK C AAaHHOrO JIOTUHaA.

1400 MHCTPYMEHT He AOCTyneH ANA MapKeT-MelKepa.

1401 HeT npaB Toproeatb AaHHbIM MHCTPYMEHTOM.

1402 HeT npaB Ha yKasaHue onuMn He CBOAUTb C MapKeT-MelKepom.

1403 Y KNneHTa HeT Npas ToproeaTth ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTK He AO0CTYyNeH AAA AaHHOro MapLpyTmnsaTtopa.

1405 HeT npaB ToprosaTtb AaHHOM KaTeropuei MHCTPYMEHTOB.

1500 YKasaHbl pasHble ngeHTUdUKaTopsl te_id.

1501 YKa3aH HeBepHbIN naeHTuomMKartop te_id.

1502 3anpoc nony4yeH Bo Bpema 06HOBAEHMA NapamMeTpPOoB orpaHUYeHHoro obecneyeHums.

1700 Y NorvHa HeT NpaB Ans UCNO/1b30BaHUA OFPaHNYeHHOro obecneyeHms.

1701 Y KNMeHTa HeT nNpaB A1 UCMO0/1b30BaHMA orpaHnYeHHoro obecneyeHus.

1702 Y KNMEHTCKOW rpynnbl HET NpaB A1 UCNO/Ib30BaHUA OrPaHMYEeHHOro obecrneveHus.

1703 Y TKC HeT npaB 4N1a MCNob30BaHUA OrpaHUYEHHOro obecrneyeHus.

1704 Y rnasHoro TKC HeT npaBs 4719 UCNONb30BaHUA OrpaHMYeHHOro obecneyeHus.

1710 HeBepHble NapameTpbl OrpaHUYeHHOro obecneyeHma Aas KAneHTa.

1711 HeBepHble napameTpbl OrpaHUUYEeHHOro obecrneyeHus Ana rpynnbl KIMEHTOB.

1712 HeBepHble napameTpbl orpaHMyeHHoro obecneyeHus gaa TKC.

1713 HeBepHble napameTpbl orpaHUYeHHoro obecneveHuma ana rnasHoro TKC.

1714 KomaHaa n3meHeHuA napameTpoB OrpaHM4yeHHoro obecnevyeHna 4na KAMeHTa NoayYyeHa BO Bpemsa BbINon-
HEeHWA NpeaplayLuLeit KomaHabl.

1715 KomaHaa n3ameHeHMA NapameTpoB OrpaHUYeHHOro obecnevyeHuns aaa KNMEHTCKOW rpynmnbl NOsly4eHa BO
BpeMms BbINONHEHMA NpeablayLLeit KomaHabl.

1716 KomaHaa nameHeHus napameTpoB orpaHMyYeHHoro obecneveHusa ana TKC nonyyeHa BO Bpems BbINoHe-

HUA NpeablayLiein KomaHabl.
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Koa OnucaHue

1717 KomaHaa nsameHeHus napameTpoB orpaHuyYeHHoro obecneyeHma ana rnasHoro TKC nosyyeHa Bo Bpems
BbINO/IHEHWA NpeablayLLen KOMaHAbI.

1720 HeBepHbIi AMMUT A8 OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO MHCTPYMEHTY ANA OrpaHnYeHHoro obecneyeHus.

1722 HeBepHbIli IMMUT NO 3aABKe ANA orpaHMYeHHoro obecneveHums.

1723 HeBepHbIli 4ONOAHUTENbHBIN TUMUT 418 OFrpaHUYeHHoro obecneyeHums.

1750 He BbINONHAETCA IMMUT ANSA OFPAaHUYEHHOTO obecneyeHuns Ha YPOBHE KAMEHTa.

1751 He BbINOAHAETCA IMMUT NO MHCTPYMEHTY A1 OFrpaHUYEHHOro obecrneyeHns Ha YPOBHE KMEHTa.

1752 He BbINONHAETCA AMMUT NO 3aABKE AN OFPAHUYEHHOro 0becneyeHmsa Ha YPOBHE KAMEHTA.

1753 He BbINONHAETCA AONONAHUTENbHBIA IMMUT ANA OFPaHUYEHHOro obecneyeHmns Ha YPOBHE KAMEHTa.

1754 He BbINOAHAETCA AMMUT ANA OFPAHNYEHHOIo obecneyeHms Ha YPOBHE KAMEHTCKOM rpynmbl.

1755 He BbINONHAETCA IMMUT MO MHCTPYMEHTY AN OrpaHMYeHHOro obecneyeHma Ha YPOBHE KIMEHTCKOM rpyn-
nol.

1756 He BbINONHAETCA IMMUT NO 3aABKe A5 OFPaHUYEHHOTO obecneyeHmns Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINONHAETCA LONONAHUTENBHBIV IMMUT AN5 OFPAHUYEHHOIO 0becneyeHns Ha YPOBHE KMEHTCKOM rpyn-
nbl.

1758 He BbINONHAETCA IMMUT 15 OrpaHMYEHHOro obecrneyeHuns Ha ypoBHe TKC.

1759 He BbINONHAETCA IMMWUT NO MHCTPYMEHTY AN1A orpaHudeHHoro obecneyeHnsn Ha yposHe TKC.

1760 He BbinonHAETCA AMMUT NO 3aABKe ANA orpaHnYeHHoro obecneyeHuns Ha yposHe TKC.

1761 He BbINoNHAETCA AONONHUTENbHbIMA TMMUT 1A OrpaHUYeHHoro obecneyeHus Ha yposHe TKC.

1762 He BbINONHAETCA AMMUT A5 OrpaHMYEHHOro obecneyeHus Ha ypoBHe rnaBHoro TKC.

1763 He BbINOMHAETCA IMMUT MO MHCTPYMEHTY 411 OrpaHuYeHHoro obecneyeHns Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT NO 3aABKe A5 OrpaHMYEHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1765 He BbInonHAETCA 4ONOAHUTENbHBIA IMMUT ANA OFpaHUYeHHOro obecneyeHuns Ha ypoBHe rnasHoro TKC.

1766 Y K/IMEHTa UMEIOTCA aKTUBHbIE 3aABKM OFPaHUYEHHOro obecneyeHus.

1767 Y KIMEHTCKOM rpynmnbl UMetoTCA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1768 Y TKC MmetoTcs akTMBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1769 Y rnaBHoro TKC nmetoTcA akTMBHbIE 3asiBKM OrpaHMYeHHOro obecnedyeHus.

1770 @DyHKUMOHAN OrpaHMYEHHOrO obecrnevyeHnsa NPUOCTAHOB/IEH Ha YPOBHE K/IMEHTA.

1771 ®yHKLMOHAN orpaHMYeHHoOro obecneyeHns NPMOCTAHOBNEH HA YPOBHE rPynnbl KIMEHTOB.

1772 PyHKLMOHaAN orpaHM4yeHHoro obecnevyeHna NpMocTaHoBAEH Ha ypoBHe TKC.

1773 dyHKUMOHAN orpaHMYeHHOro obecneyeHUs NPUOCTAHOB/EH Ha YPOBHe rnaBHoro TKC.

1780 YKa3saH HeBepHbI Ny IMKBUAHOCTU AN1A OrpaHuYeHHoro obecneyeHums.
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1800 YKa3aH HeBepHbIA TUM A0XO4HOCTHU.

1801 YKa3aHO HeBepHOE HanpaB/ieHMe Npeobpa3oBaHMA 4OXOAHOCTH.

1980 HesepHbIli napameTp stages B none info.

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.

3100 TKC nokynatensa n TKC npogasua He UMeIOT NPU3HaKa KOHBEPCMOHHOTO HaHKa.

3911 HeBepHbIli naeHTnduKaTop te_id.

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 Cnvwkom 601bLIOM ANano030H HOMEPOB 3anpPallNBAEMbIX COOOLLEHMA.
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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 yaaneHa oo otnpasku B ASTS.
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.
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McTopus nsmeHeHui

MpunoxxeHue B. UcTopua nsmeHeHunm

Bepcusa 1.10.0 24 gekabpa 2015 roga
1. [ob6aBneHa BO3MOXHOCTb U3MEHEHMA PUCK-NAPAMETPOB NO COYETAHUIO MHCTPYMEHTA U YYaCTHUKa.
2. [obaBneH KomnoHeHT extra_data B coobuieHune PositionUpdate.

3. Bcoobuwenuu ClearingTrade yaaneHo none amount_rest_extra, so6aBneHbl KOMNOHeHTbI clr_repo_deals u transfers
N MU3MEHEHO 3HayYeHue noaa msgid.

B coobuweHnn User nobasneHbl nons login_flags u rights_flags n usmeHeHo 3HaueHune nons msgid.

5. B coobuweHuu Instrument gobasneHbl nons is_test, te_id u be_mode, yaaneHo none reserved n usmeHeHo 3Haue-
Hue nons msgid.

6. B komnoHeHTe Underlying nobasneHo none flags u usmeHeHa pasmepHoCTb Nons qty.
7. W3meHeH cocTaB KoMnoHeHTa clr_deal.

Bepcusa 1.9.0 2 uiona 2015 ropa
MN3meHeH nopagokK noneri trade_mode_id u reserved B Tabnunue ana coobueHms Instrument.

Bepcua 1.8.0 19 uioHa 2015 roaa

M3meHeH popmaT coobuieHns Instrument: pasmepHoOCTb NonA trade mode id ymeHblueHa A0 AByx 6aiT, nepes HUM
nobasneHo nose reseved.

Bepcua 1.7.1 4 vioHAa 2015 roaa
YTOUYHeH 3aros1oBoK coobuieHuna LimitReport.

Bepcua 1.7.0 12 masa 2015 ropa
1. [obaBneHbl coobLeHUs A1 USMEHEHWA PUCK-NAPAMETPOB.
2. JobaBneH NOTOK PUCK-NAapaMeTpos.

3. B npwunoxeHue A gobasneHbl HoBble Koabl ownboK: DENY_CLIENT_ACCOUNT, BAD_SOR_EXCHANGE, BAD_TYPE,
BAD_VALUE, AMBIGUOUS_TYPE, INSUFFIC_BLOCKED_ASSETS v owmnbkmM c Kogamu B gnanasoHe ot 8300 go 8325.

Bepcua 1.6.1 25 mapra 2015 ropa
YTo4YHeHa nocneaoBaTenbHOCTb 3anuceit nons [fee_rate].

Bepcus 1.6.0 20 peBpans 2015 roga
1. [OobasneHo none accrued_interest B coobuieHmm Spot.
2. [ob6asneHo none individual_retirement_account B coobuieHum Client.

Bepcua 1.5.0 11 peBpans 2015 roga
1. B NOTOKM MHCTPyMeHTOB fob6aBneHo coobuweHue TradinglnstrumentLimits.
Lo6aeneHbl nona limit_up 1 limit_down B coobuwieHune Instrument.
Jo6aeneHo none is_ext_close B coobuweHne TradeModes.
YTOYHEHO NOoBeAeHMe LWA3a NPU OTNPABAEHUN YBEAOMIEHUA TopicReport.
[JobasneHo HoBoe none extra_ref n nameHeHa pasmepHocTb Nona extral B coobueHmm Trade.

o vk wWwnN

Job6asneHbl nona reg_num, iissuer_name, issuer_country, face_value, face_value_currency, total_amount,
security_type, issue_date u quotation_list ans coobuieHus Issue.

7. [obasneHbl nons reg_num, issuer_name, issuer_country, face_value, face_value_currency, issue_amount,
security_type, issue_date u quotation_list gns coobweHuns Bond.

8. [lo6aBnieH NOTOK Map*KMHaNbHbIX CTaBOK (cm. pasaen 4.5).
9. B coobuieHunn Bond nepenmeHoBaHo nose maturity_date B maturity.
10. Job6asneHbl ownbkm 1115, 1315, 1316, 8103, 8104, 8105, 8106 1 8201 B TabaunLy KOLOB OLINOOK.

Bepcua 1.4.7 15 pekabpsa 2014 roga
[JobasneHo 3HayeHue 3 B nose entity_type gna komnoHeHTa account_entity.

Bepcusn 1.4.6 28 Hoabps 2014 roga
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Jo6aeneHbl ownbKkm 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabMLYy KOA0B OLIMBOK.

Bepcusa 1.4.5 20 Hoabpsa 2014 ropa
1. [Job6aeneHo HOBOe 3Ha4yeHMe B noJsie mode A8 KomnoHeHTa Period.
2. [obasneHbl HOBble 3HauyeHuA B nose flags.

3. MNOTOKU Trades.Transfer U Trades.Trade He PEKOMEHAYIOTCA ANA UCMONb30BaHMA, TaK KaK B NOCNEAyOLNX
BepCnAX CUCTeMbl 6y,u,yT OTCYTCTBOBATb.

Bepcusa 1.4.4 29 oktabpa 2014 roaa
1. [obasneH pasaen "MocTaBKa" B pasaen "MOTOK KANPUHTOBbIX CAENO0K U NepeBoaoB".
2. B nonsax type v scalping_type B coobwieHnm Instrument U3MeHeH CNMCOK 3HAYEHUM.
3. AKTYyanu3MpoBaHbl MOTOKM UHCTPYMEHTOB.

Bepcusa 1.4.3 9 okTAbpa 2014 roga
YTO4YHEHO HanmeHoBaHWe coobLeHUa 1 NoToKa cnpaBoyHunKos ClientGroup.

Bepcus 1.4.2 1 oktabps 2014 roga
1. U3ameHeHbl msgid B coobuieHmax Currency, Issue, Bond, Futures, Spot, Instrument.
B NoToKM UHCTpymeHTOB aobaBneHo coobuieHne TradinginstrumentStatus.
M3meHeHa pasmepHocTb nossa code B coobuieHuax Currency, Issue, Spot, Futures n Bond.
M3meHeHa pasmepHocTb noaa symbol B coobuieHmm Instrument.
Job6asneH KOMNOHeHT instrument_status B KomnoHeHT Exchangelnstrument.
B coobuweHuu Instrument none status 3ameHeHO KOMNOHEHTOM instrument_status.
JobaeneHo none ver B 0T4eTE CepBEpa BXoaa.
YTouHeHOo noBeAeHMe LW03a NpuU nepesanpoce coobuleHui (cm. pasaen 5.1.6).

L o N U R WD

YTouHeHa pasmepHocTb nona fee B kKomnoHeHTe clr_deal.

Bepcua 1.3 26 aBrycta 2014 roaa
1. B NOTOKM MHCTpyMeHTOB fob6aBneHo coobweHune Bond.
M3meHeHo 3HayeHne msgid cooblueHuna Trade.
B komnoHeHTe clr_deal yaaneHo none buyback_amt n go6asneHbl nons deal_amount u accr_interest.
B komnoHeHT deals nobasneHo none buyback_clr_id.

vk W

YTO4YHeHa HenpepbIBHOCTb HYyMepauun coobuieHuii (cm. pasgen 5.1.5).

Bepcua 1.2 31 uona 2014 ropa

1. U3meHeH TMN AaHHbIX Nona amount B coobweHunax LimitRequest n LimitReport.
M3MeHeH TMN gaHHbIX Noaa amount_rest B coobueHnun LimitReport.
M3meHeH TMN faHHbIx nonel free, reserve, current n income B coobweHnn FundsUpdate.
MN3meHeHa pa3mepHoCTb noas source_id B KomnoHeHTe t_OTCCode.

vk W

JobaeneHo coobuieHne CombinedCommodity B NOTOKM MHCTPYMEHTOB.

Bepcua 1.1 30 uoHa 2014 roaa
1. VM3meHeH TN AaHHbIX nonew type u tags B coobuieHmm User.
M3meHeHa pasmepHocTb noseli source_id, desc n desc_ru B coobueHmnmn OTCCode.
Job6asneHo none member_id B coobueHmne OTCCode.
M3meHeHa pasmepHocTb nosel desc, desc_ru u segregation_type B coobuieHumn ClearingAccount.
M3meHeHa pasmepHOCTb Nosieit name 1 name_ru B coobuieHmmn Member.
Job6asneHo none member_code B coobueHne Member.
MN3meHeHa pa3mepHOCTb Nosieit name 1 name_ru B coobueHum Client.
M3meHeH TN gaHHbIX NosA tag B coobuweHun Client.

L o N U A WD

M3meHeHa pasmepHoOCTb Nosielt name 1 name_ru B coobuwernn ClientGroup.
10. UameHeH TMN aaHHbIX nons tag B coobueHumn ClientGroup.
11. Jo6aeneHo none cfi_code B coobuieHme Currency.
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12. ameHeH TMN aaHHbIX nonein code, desc, desc_ru u section B coobuieHum Currency.

13. U3ameHeH TMN aaHHbIX nonei code, desc, desc_ru u section B coobuieHuu Issue.

14. fobasneHbl nons isin u cfi_code B coobuieHwme Issue.

15. UameHeH TMN aaHHbIX nonein code, desc, desc_ru u section B coobuieHum Spot.

16. Job6aeneHo none cfi_code B coobuieHme Spot.

17. U3meHeH TMN aaHHbIX nonein code, desc, desc_ru, section n exec_type B coobuieHum Futures.

18. UameHeHa pasmepHOCTb NoJielt name 1 name_ru B cooblieHnn TradeModes.

19. UameHeH TUN aaHHbIX Nonei symbol, desc, desc_ru, status, fee_schema u curr_price B coobueHun Instrument.
20.YpaneHbl nons desc n desc_ru n3 komnoHeHTa OTCCode.

21. lobaneHo none member_id B KomnoHeHT OTCCode.

22.M3meHeHa pa3mepHoCTb Nnoaa type B KomnoHeHTe ExchangeAccount.

23. M3meHeH T1N gaHHbIX nonei code_group, code u code_extra B kKomnoHeHTe Exchangelnstrument.
24. 3meHeHa pa3mepHoCTb Noasa mode B KOMnoHeHTe Period.

Bepcua 0.3 4 uoHa 2014 ropa

1. UsmeHeH dopmat coobuieHmsa Report (oTBET cepBepa Bxoaa): AobasneHo none addresses_offset; konuuectso 3a-
nucew BAOXKeHHoM rpynnbl addresses Tenepb MOXKET 6biTb MPOM3BO/IbHbIM.

MN3meHeH popmat coobuieHns ResendReport: paamepHOCTb Noss status yBesnyeHa ao int2.
MN3meHeH popmaT cooblueHus TopicReport: pasamepHocTb noneli status u marker ysennueHa fo int2.
N3meHeH popmaT coobuieHns Member: nobasneHo none member_code.

N3meHeH dopmaT cooblueHus Instrument: pasmepHocTb nona status ysennyeHa go int2.

M3meHeH nopsagokK nonei B KomnoHeHTe gate _header: server_time, source_id, clorder_id, user_id.
M3meHeH nopagoK nonei B KomnoHeHTe topic_header: topic_id, topic_seq, server_time, source_id.

©® N A wWN

M3meHeHbl 3HaueHns nona msgid y coobuieHmnii Trade, Transfer, PositionUpdate 1 FundsUpdate.

Bepcusa 0.2 26 mana 2014 roaa

MN3meHeH popmat coobuyennit User, ClearingAccount, Client, ClientGroup v Instrument.
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