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UcTtopua nameHeHunim

Bepcua 1.19.5 29 uioHa 2023 roaa
JobasneH pasgen 2.8 PazamepHocTb o6bema.

Bepcua 1.19.4 2 mapra 2023 roaa
Cuctema MNTKC nepeumeHosaHa B SPB Platform.

Bepcua 1.19.3 9 aekabps 2022 roaa

M3meHeH I0roTMn KOMNaHUKM Ha TUTYIbHOM CTPaHuLE.

Bepcua 1.19.2 6 aekabps 2021 roaa
1. O6HOBMEH CNNCOK NYN0B NUKBUAHOCTU B pa3aene 2.7 NaeHTuduKaTopbl Ny108 NMKBUAHOCTH.

2. B pasgen 3.7 MNoTtok Instruments gobasneHo coobuieHme BondAccruedinterest.
3. Bpasgene4.1.11 OtueT 06 OTK/IOHEHMM 3aMpOCca YTOYHEHO onucaHue nons topic_firstseq B coobueHnm TopicReject.

Bepcua 1.19.1 6 okTa6pa 2021 roga

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

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

Bepcua 1.19.0 4 asrycta 2021 roga
1. JobasneHo none category B coobuieHune Instrument B notoke Instruments.
2. [lobaBneHa owmnbKa c Kogom 1405 B MpunoxerHune A
3. O6HOBANEH CNUCOK NYN0B INKBUAHOCTU B pasaene 2.7 NaeHTUdGUKaTopbl Ny/10B IMKBUAHOCTH.

Bepcusa 1.18.2 2 mapra 2021 ropa
1. O6HoBnNeHo onucaHue pasgena 3.4 Notok CurrentPriceOfMarket.
2. CoobuweHue Trade nepemmeHoBaHo B Indiquote.

Bepcusa 1.18.1 23 Hoa6ps 2020 roaa
B pasgen 3.5 MNoTtok BestPrices nobasneHo coobuieHne EmptyBook.

Bepcusa 1.18.0 2 ceHTAbpa 2020 roga
1. KomnoHeHT sub_aggr nepeumeHoBaH B sub_dom. [lo6aBneHo none yield.
CoobueHune AggrMsgOnline nepenmeHosaHo B8 DomOnline.
CoobuweHune AggrMsgSnapshot nepemmeHoBaHo B DomSnapshot.
B coobuieHns DomOnline n DomSnapshot go6aeneHo nose aggr_entry.

M3meHeH Tmn nona aggr_offset 8 coobwweHnax DomOnline 1 DomSnapshot.

B notoke Trades B coobweHunn Trade gobasneHo nose yield.
B notoke CurrentPriceOfMarket B coobueHnun Trade gobasneHo nose yield.
B notoke CurrentPriceOfMarket 8 coobweHumn Trade gobasneH npusHak BbicoKoM AnkeuaHoct HIGH_LIQUIDITY.

L e N Uk WD

Jo6asneHbl napameTpsbl yield_close u yield_last B8 notoke Commons.

Bepcua 1.17.7 24 viiona 2020 ropa
B pasgen 3.6 Motok Commons gobasneHbl 3Ha4YeHMA KOAO0B NoKasaTtenel B Tabavubl 21 n 22.

Bepcua 1.17.6 2 uioHa 2020 roaa

B onucanve coobweHnin TradeModes pobasneHo npegynpexgeHve o HeuenecoobpasHOCTM MCNOAb30BaHMA
napameTpOB KOHKPETHbIX TOPTrOBbIX PEXMMOB A1A HACTPOMKM PaboTbl TOProBOM CUCTEMBI.

Bepcua 1.17.5 17 anpens 2020 ropa

1. B pasgensbl 1.4.1 n 1.4.2 pobaBneHoO onucaHue MOBeAEeHUA TOProBOWM CUCTEMbl B Ciayyae OTCTYM/IeHUA OT
CTaHAapTHOro cnocoba 06paboTKM NOTOKOB AaHHbIX.



2.

B pasgene 4.1.9 M3MeHeHO onucaHuve JOMNYCTUMbIX AManas’oHOB 3HAYeHWi A/1A napameTpoB topic_seq w
topic_segend.

Bepcua 1.17.4 24 ausapa 2020 ropa

JobasneH pasgen 4.1.4, onucbIBaOWMIA OrPaHNUYEHNE YacTOTbl OTNPABKU KANEHTCKUX COOBLLLEHMIA.

Bepcua 1.17.3 25 viona 2019 ropa

Paspgen 4.1.3 nepenmeHoBaH B "lMoaneprkaHWe ceccum B aKTUBHOM COCTOAHMM". YTOYHEHO OMMCaHWE MexaHW3ma
noafepsKaHMa CeECCUMU B aKTUBHOM COCTOAHUM.

Bepcua 1.17.2 1 peBpansa 2019 roaa

Job6aeneHo 3HaueHue 4 (MemberTariff) ana nona fee_schema B coobuieHnn Instrument.

Bepcua 1.17.1 14 pekabpsa 2018 roga

1.

L e N Uk WD

M3MmeHeHa CTPYKTypa AOKYMeHTa.

MN3meHeHa TepMUHOIOTUA B YAaCTU OMMUCAHMA TPAHCAALMMN AAHHbIX B MOTOKAX.

Job6aBiieHo onncaHme Katdel B CoobLeHMAX NOTOKOB.

[ob6aBneHbl Ha3BaHWUA coobuieHni B notokax OrderBook, Trades, CurrentPriceOfMarket, BestPrices 1 Commons.
CoobuweHue Heartbeat (msgid=15236) nepeumeHoBaHo B MdHeartbeat.

KomnoHeHT topic_header nepermeHoBaH B header.

KomnoHeHT addresses nepenmeHoBaH B Report_Address.

KomnoHeHT CommonEntry nepenmeHosaH B CommonsUpdateEntry.

KomnoHeHT PricelLevel nepenmeHoBaH B sub_aggr.

10. KomnoHeHT BestPrice nepenmeHoBaH B sub_best.

Bepcus 1.17.0 03 HoA6pa 2017 roga

1.

O N A WN

B notoke Instruments go6asneHo coobuweHne BorrowingStatus.

B coobueHnn TradeModes nsameHeHo 3HauYeHMe nona msgid.

B coobuweHnn TradeModes nobasneHo none over_the_counter.

B coobuieHunm Instrument nsmeHeHo 3HaueHue nona msgid.

B coobuieHnun Instrument agobasneHo none borrowing_status.

B coobuwernn TradinglnstrumentStatus none trading_status nepeMmeHoBaHo B status.

[obaBneHbl NapameTpbl B NoToke Commons, HELOCTYMHbIE B PEXXMME BHEOUPIKEBbIX CAENOK.
Job6asneHbl Koabl OLINBOK.

Bepcusa 1.16.0 30 HoAb6ps 2016 roaa

1.
2.

B komnoHeHTe Period nobasneHo nostopsatolieeca none markets.
B coobuweHunm Instrument nsmeHeHo 3HaveHne nona msgid.

Bepcua 1.15.1 5 anpena 2016 ropa

M3meHeHO onucaHue pasgena 4.1.9.

Bepcusa 1.15.0 23 mapra 2016 roga

JobaeneHo coobueHne Market B notok Instruments.

Bepcua 1.14.0 9 mapta 2016 roaa

1.
2.
3.

B cpese notoka Commons n3meHeHO TpaHCaMpyemoe cooblieHme.
YaaneH gONOAHUTENbHbIVM NOTOK cpe3oB noToka Commons.
[Job6asneHbl HoBble 3HaYeHMA 73 n 75 nons type B coobweHnm Commons.
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KpaTkuit 0630p cepsuca

1. KpaTtkum 0630p cepBuca
1.1. NoTOKM AAHHDbIX

KnneHTam TOproBow cucTemMbl JOCTYMHbI Cneayowme NoTOKN AaHHbIX:

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

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

3. CurrentPriceOfMarket — TeKywas LeHa pbiHKa, U3MEHAIOLLLAACA NPW 3aKJ0YEHUN CAENKU UAWN BbICTaBAEHUMU NyY-
e 3as8BKMU.
BestPrices — nydlume LeHbl MOKYMNKM U NPOAaXKu B 06beANHEHHON ouepean 3a8BOK.

5. Commons — CTaTUCTUYECKME PbIHOYHbIE NAapaMeTPbl MY0B IMKBUAHOCTH.
Instruments — cnpaBOYHUK MHCTPYMEHTOB.

MapameTpbl o158 NOAKNOYEHMA K NOTOKaM NepeyncieHbl B JOKYMeHTe Adpeca 019 MOOKAYeHUs.

CoobueHuna Kaxa0ro NoToKka 06,1a4at0T CKBO3HOM HYMepauuen B none seq.

1.2. PexXumbl TpaHCcAALUMU

MOTOKM MOTYT TPAHC/IMPOBaTb AAHHbIE B ABYX PEXKMMax — Cpe3 AaHHbIX N/niv o6HOBNEHUSA.

Cpes npeacrasaseT cobov NoNHOe onMcaHMe aKkTyaNbHbIX AaHHbIX, HANPUMMep BClO ovepeab 3aABOK, M NepesaeTca C 3a-
[AHHOW NepUoaANYHOCTbIO.

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

B cny4yae otcytcTBmA obHOBNEHUIA cUCcTEMA oTnpasnAaer C006U.I,eHM€ MdHeartbeat C OI'Ipe,CI,EI'IEHHOﬁ nepnogn4HoOCTbIO.
OHO npeaHa3Ha4vyeHO ANA NOATBEPXKAEHMA HANMYMA CBA3M B KaHane. OTcyTcTBME COOGLU,EHVIIZ B Te4yeHne gAnTenbHoro
nepunoaa obo3HavaeT anbo 3a4epXKKu, nmbo OTCYTCTBUE CBA3U B KaHane.

1.3. KaHanb! TpaHchauuu

KaK bl NOTOK PbIHOYHbIX AaHHbIX TPAHCAUPYETCA ABYMA MAEHTUYHbIMK UDP-KaHanamu — A 1 B. o 3TUM KaHanam oa-
HOBPEMEHHO PaCCbINATCA UAEHTUYHbIE COOBLLEHNA C OA4HUMM N TEMMU Ke HoMepamu. [ybanposaHme KaHan0B NoBbI-
WaeT HaAEXKHOCTb TPAHCAALMMN, 3HAUMTE/IbHO CHUMXKaA BEPOATHOCTb NMOTEPU NAaKeTOB, NOCKO/bKY NpoTokon UDP He rapaH-
TUPYET HU AOCTaBKY BCEX COOBLLEHUM, HM AOCTaBKY COOBLLEHMIA B MOPAAKE UX OTNpaBaeHns. Mob30BaTesNto peKoMeHAY-
eTcA NoAKNYaTLCA K 060MM KaHanam. Tak, eciv B KaHane A nocae coobuieHna n—1 66110 nosyyeHo coobuieHune n+l, To
coobueHne n morio 6biTb NOyYeHOo B KaHane B. Ecam coobuieHme oKasanoch NotTepaHo B 060ux KaHanax, HeobxogMmo
MB0 0XKNAATb NOMYYEHNA CNeayIoLLero cpesa B COOTBETCTBYIOLLEM NOTOKe, IMB0 BOCMO0/1b30BaTLCA LW/HO30M BOCCTAHOB-
NIeHMA Co0bLLLEHUN.

1.4. NMopapok nonyyeHnsa n o6paboTku gaHHbIX u3
NOTOKOB

[nA NOTOKOB, TPAHCAUPYIOLLMX Cpe3bl U OBHOBNEHNA, PEKOMEHAYETCA B Hayasie TOProBoro AHA NOAKNOUYUTLCA B 060MX
pexXrmax o4HOBPEMEHHO, MOAYYUTb NOJHbIN CPe3, MPU 3TOM 3aNuncbiBan NpUxoaalLmMe obHOBAEHUA. PekomeHayeTca co-
XpaHATb cooblyeHnsa n3 asyx UDP-kaHanos (KaHanb! A 1 B), ynopsgoumnsas coobluieHna no Homepam. Ecav obHapyKeH
NPOMNycK B 0BHOB/IEHWAX B OZHOM M3 KaHa/N0B, NPONYLLEHHbIE COOBLEHNSA MOMKHO 3aNpOCUTL B LU/IO3€ BOCCTaHOBAE-
HWA (NponyLeHHble coobLLeHNA cpe3a BOCCTAHOBUTb HENb3A). EC/IM NolyyeHMe BOCCTaHOB/IEHHbIX COOBLLEHMI 3aHNMaeT
MHOTrO BPpEMEHM, cneslyeT NOBTOPHO NONYYUTb CPe3 COOBLLEHUI B NMOTOKe.

Korga cpes nosydeH NosIHOCTbIO, K HEMY CieayeT NpUmeHaTb 06HoBaeHUA. CNocob nprmeHeHUs 06HOBIEHMUI 3aBUCUT
oT notoka. O6HOB/IEHNA MOTYT MOMOJIHATb PaHEE MOJIYHEHHbIE AAHHbIE, UM 3aMEHATb MX. B NOTOKax C 3aMeHAWNMM
0BHOBNEHMAMU ANA NAEHTUGUKALMM OBHOBASAEMbIX AaHHbIX MCMOJIb3YHOTCA KAKOUM: 3HAYEHUA ONPeae/eHHbIX Mosein Unm
COBOKYMHOCTM Nosei coobuieHnit B noTokax. Katoum ykasaHbl B napameTpe keys B 3arosioBkax Tabsauy, B pasgene 3.
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Tabnuua 1. OcobeHHOCTU cpe30B U 06HOBNAEHUI

O6HoBNEHUA
MNMoTtok Cpes
MononHeHune 3ameHa

Trades 0 NcTopma cooblueHuni ¢ Ha-
Yya/jia TOproBoro AHa

OrderBook

CurrentPriceOfMarket

O O

BestPrices O6beanHeHWe akTyabHOro
COCTOAHUA BCEX AaHHbIX.

Commons

Instruments O

1.4.1. Npasuna 06paboTKM faHHbIX N3 NOTOKA C 3aMEHAIOLWMUMHU
obHoBneHnaAMU (Nnpumep ana notoka OrderBook)

e Mpu omcmynsaeHuUuU om yKa3aHHo20 cyeHapusa o6pabomku OaHHbIX MOP208asA CUCMEMA MOX(em OmKa3si8ams
8 8bIMOMHEHUU 3aMpPocos U 8bI0asams coobuieHus 06 owubKax.

O6HOBNEHUSA B NOTOKE OrderBook 3aMeHAIOT paHee nony4yeHHble AaHHbIE.

1. TMoAKNYMTECH K NOTOKY B peXKMMe 06HOBNEHUI U COXpaHUTe Bce CO0bLeHMsA DomOnline.
2. MNoAKNUMTECH K MOTOKY B PEXKMME CPe3a U KAMTe NoABAEeHNA CoobleHna SnapshotStarted.
3. CoxpaHuTe Bce co0bLeHNn DomSnapshot 40 cO0bWeHNA SnapshotFinished.

e Echm B COXPaHEHHbIX COO6IJ.I,EHVIF|X DomSnapshot eCTb NPONYCKN, UAN 3HAYEHUNA NOASA update_seq ana co0b6-
LWeHMM SnapshotStarted U SnapshotFinished pa3nnyaroTca, TO NOBTOPUTE NMYHKTbI 2 U 3.

¢ Ecnn B COXpaHEHHbIX cOObLEHUAX DomOnline HET COOBLLEHUA C NOPALKOBBIM HOMEPOM PaBHbIM 3HAYEHUIO
update seg+l ,TO NOBTOPMUTE MNYHKTbI 2 1 3.

4. [na kaxporo cooblieHna DomOnline € seq>update seq  CPaBHWUTE 3HAYEHMA KNKOYeN (nona instrument K
source_id) cO 3HaYEHUAMM K/OYEN B COXPAHEHHbIX COOBLEHUAX DomSnapshot:

e Ecnn 3HayeHWA nonen instrument U source_id coBnaaakoT B Cpese n O6HOBJ1€HVIM, 3aMeHnTe AaHHble U3
coobuleHns DomSnapshot AaHHbIMKU U3 cO0bLEHNS DomOnline.

e Ecnu B 06HOBNEHUW COAEPIKATCA HOBbIE 3HAYEHMA NoJel instrument U source id, Aob6aBbTe JaHHbIE U3 CO-
0buweHns DomOnline K cpesy.

1.4.2. NMpaBsuna 06paboTKu AaHHbIX N3 NOTOKA C NONOAHAIOLWLMMMU
obHoBneHnAMU (Nnpumep Ana notoka Trades)

e Mpu omcmynaeHUU oM YKa3aHHO20 cyeHapus 06pabomxyu OaHHbLIX MOpP208as CUCMeEMA MOXem OMKA36I80Mb
8 8bIMOMHEHUU 3arPOCo8 U 8b10a8aMb coobuwieHusa 06 owubKax.

O6HoBNEeHMA B NOTOKE Trades A06aBAAIOTCA K PaHee NoyYeHHbIM AaHHbIM.

MpeanonoXKum, 4To KAMEHT Bbia B TeUEeHMEe TOProBOro AHA MNOAK/IOYEH K NOTOKY Trades (NnopsaaKkoBble Homepa cbpachl-
BAlOTCA eXXegHEBHO HOYbI). Homep seq nocieaHero noay4eHHoro coobuieHna Trade paseH 105.

1. MoakntounTech K NOTOKY Trades. Ecan C006LLI,eHMe Trade He NPUXOAUT B TeYEHME NATU CEKYHA, TO cneayeTt OXu-
AaTb NnoABNEHUA C006U.I,eHMFI MdHeartbeat.

2. CoxpaHuTe 3HaYeHue Nosa seq NepBOro BXxoasuiero coobuieHma. Hanpumep, nonyyeHo coobuleHme MdHeartbeat
C NOPAAKOBbIM HOMEPOM seq=305. ITO 03HaAYaeT, YTo NPONyLLEeHbl CoobUeHNs Trade C NOPAAKOBLIMW HOMEPaMM
OT segq=106 A0 seqgq=304.
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3. OnAa BOCCTAHOBNEHWMA COOOWEHUIA MNOAKAYMTECH K L3y BOCCTAHOBAEHUA U OTNpaBbTe cooblue-
HMe TopicRequest, CO C/leAylOWMMN 3HAYEHUAMM nMNapameTpoB: topic=Trades, topic seg=106 MU
topic_segend=304.

4. B pesynbTaTe 3anpoca TopicRequest NpUAyT cneaytowme coobLieHmns:
¢ TopicReport (seq=0, Start);
¢ Trade (seq=1, topic_seq=150);
¢ Trade (seq=2, topic_seq=170);
¢ Trade (seq=3, topic_seq=200);
¢ Trade (seq=4, topic_seq=303);
¢ TopicReport (seq=0, End).

CoobueHna TopicReport OTMEYAOT Hayasio U KoHew, nepeaaym coobuieHui c gaHHbiMKU. CoobuieHna Trade NPUXOAAT C
MPONyCKamu B 3HAUEHUAX NOAA topic_seq, TaK KaK MeXAy COOBLLEHUAMM CAENOK NPUXOAUAN COObLLEeHNA Heartbeat.
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2. O6bwan uHpopmauua o NPoToKone
2.1. Tunbl AaHHbIX

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

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

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

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

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

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

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

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

2.2. CTpyKTypa coobueHuni

CoobueHne 6MHAPHOro NPOTOKO/1a COCTOUT U3 CTPOTO onpeaeneHHoro Habopa nonen 1 npeacrasnseT coboit nocneao-
BaTENIbHOCTb M3 3HaYeHNI 3TUX nosei. Kaxaoe cooblieHne HaunMHaeTcA C 3aroloBKa — KOMMOHEHTa frame, COCTOALLENO
U3 Tpex Nosel, B KOTOPbIX YKa3aHbl pasmep, TUM M NOPAAKOBbIM HOMep cooblueHus. Pasmep coobLueHns BbluucaaeTcs
KaK g/nHa Bcero coobuieHua (MCKNtoYan 3aroNoBokK frame) B baiTax. [MHA cOOBLLLEHUA NOCTOAHHA ANA KaXKA0ro TMna,
3a UCKNIIOYEHNEM COOBLLEHUIA, COAepKaLLMX NOBTOPAIOWMECA KOMMNOHEHTb! UM NOAS.

CohopmupoBaHHble coobLeHnsa nepeatoTca BHYTPM CETEBOIO MaKeTa Kak Nocaen0BaTe/IbHOCTb 6aiT.

2.3. O6wme KOMNOHEHTbI CO0bLEHUM

Tabnuua 2. dopmaT KOMNoHeHTa frame: pasmep 12 6aliToB

Mone Tun OnucaHue
size int2 [OnvHa coobleHuna 6e3 yyeTta 3aronoBKa frame B 6aTax
msgid int2 Tun coobuieHuns
seq int8 MopsaKoBbIn Homep cooblieHuA

O6wWwme KOMNOHEHTbI COO6LLEHUI B NOTOKAX

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

MNone Tun OnucaHue
market_id int2 NpeHTndukaTop nyna AMKBMAHOCTU. OnncaHue 3HaYeHui cm. B
pasgene 2.7
instrument_id int4 NaeHTUdPUKATOp TOProBOro MHCTPYMeEHTa
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Tabnuua 4. ®opmat komnoHeHTamd_header: pasmep 10 6aiiTos

Mone Tun OnuncaHune
system_time time8n Bpema dopmmnpoBaHus coobLLeHns
source_id int2 MCTOYHMK cooblieHns (3HaueHns cm. B pasgene 2.6)

O6Lmre KOMMNOHEHTbI COO6LLEHMIA B LWIO3€ BOCCTAHOBNEHUA

Tabnnua 5. Popmat KomnoHeHTa user header: pasmep 20 b6aitTos

Mone

Tun

OnucaHue

clorder_id

ascii20

KNueHTCcKMiM naeHTMdMKaTop 3aaBKM

Tabnuua 6. Popmat KomnoHeHTa gate header: pasmep 46 6aittos

Mone Tun OnucaHue
system_time time8n Bpemsa 06paboTKM KAMEHTCKOro 3anpoca
source_id int2 MNCTOYHMK cooblieHns. 3HayeHnna cm. B pasgene 2.6
clorder_id ascii20 KnuneHnTtcknint naeHTdmKaTop 3aaBKU
user_id asciilé JIorvH, aeHTUOUKATOP KANMEHTCKOTO W/t03a
Tabnuua 7. dopmaT KOMNOHeHTa header: pasmep 22 6aliTa

MNone Tun OnucaHue
topic_id int4 Yncnoso naeHTMdMKaTOp NOTOKA
topic_seq int8 MopAaaKoBbIi HOMep coobLWEeHMA B NOTOKe
system_time time8n Bpemsa dopmupoBaHua cooblueHuma
source_id int2 MCTOYHUK coobLyeHnn (3HaYeHMa cm. B pasaene 2.6)

2.4. CoobuieHuna B Wa03e BOCCTAaHOB/IEHUSA

dopmar cooblueHns B W03e BOCCTaHOBAEHMA COBNagaeT ¢ GoOpmaToOM COOBLLEHMA B MOTOKE PbIHOYHbIX AAHHbIX, 33 UC-
KNtOYeHMeM ABYX NOJEN: BMECTO Nosei system time U source id coobLieHMe BKNOYAET 3aroNoBoK header. CoOT-
BETCTBEHHO, CMELLLEHME BCEX NOCNeAYIOLMX NONeN yBeandeHo Ha 12 6aiAToB. ITO CBA3AHO C TeM, YTO COOBLLEHMSA B LWAO3e

BOCCTAaHOB/IEHMA 3anpalumBatoTca ¢ nomoubio TCP npoTokona, a He no UDP.

dopmam eewaemoz0 coobuweHus

dJopMam 8occmaHaesnueaemozo COO6U,{€HUH

CmelueHue Mone Tvn OnucaHue CmelueHue Mone Tvn OnucaHue
[frame] [frame] CeCCMOHHbIV 3aroI0BOK [frame] [frame] CeCcCHOHHDIN 3aro/I0BOK

0 [md_header] | [md_header] | 3aronosok ﬁ 0 [header] [header] 3arosoBOK

10 [instrument] | [instrument] | Toprosblit UHCTPYMEHT 22 [instrument] [instrument] TOprosbiit UHCTPYMEHT

PucyHoK 1. U3meHeHWe popmaTa coobLeHMA C PbIHOYHBIMK AAHHBIMM B LI/IO3€ BOCCTAHOBNEHUA

2.5. O6paboTKa coobLieHnA ¢ NOBTOPAIOLWMMMUCA
KOMMOHEHTaMM U NoNAMU

HekoTopble TUMbl COOBLLEHNI CoAepPIKAT KOMMOHEHTbI U/UAKN NOAA, KOTOpble MOryT 06134aTe NPOU3BO/bHLIM KONNYe-
CTBOM 3anuceit B 0g4HOM Co0bLeHnM. OAHO COOBLEHNE MOXKET BK/IHOUYATb HECKO/IbKO MOBTOPAIOLMXCA KOMMNOHEHTOB U

nonein. Bce o4HOTUMHbIE NOBTOPAOLLMECA KOMNOHEHTbI UMEKOT GUKCMPOBAHHYIO OJINHY.

10
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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

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

< nepeow

componentA —entry 1 3aMMcK KOMMNoHeHTa B

componentA —entry 2 P
)

componentB —entry 1

PucyHok 2. Cxema coobLeHus ¢ AByMA NOBTOPSAIOWMMUCA KOMMOHEHTaMMU

I'Iomopmou.mecn KOMMNOHEHTbI, B CBOKO Oo4Yepeab, TaKXKe MOTyT BKIKOYaTb B cebsn Aapyrue nostopAarowmneca KOMMNOHEHTbI
A nond. B atom Cny4vae KaxgaAa 3annCb KOMMNOHEHTA CCbl1aeTCA Ha CBOU B/IOXKEHHbIE 3anMnCK.

componentC—entry 1

componentD_offset [int2] .
CmelleHne nepeoit

componentD_count=1 [int2] 3anucu

componentC — entry 2

componentD_offset [int2]
CmelLeHVe nepBoi

componentD_count=2 [int2] 3anucu
>

componentD —entry 1

componentD —entry 1

componentD — entry 2

PucyHok 3. Cxema AByXypOBHEBOIO BNOXEHUA KOMNOHEHTOB

2.6. 3HauyeHuUA source_id

B 3aronoskax gate_header, md_header n header npucytcteyer none source id, yKasblBatoLiee Ha MOAY/b, KOTOPbIN
nepegan cooblueHMe Ha W3 A8 OTNPABKU KNUEHTY.

Tabnuua 8. Bosspallaemble KIMEHTY 3HayeHns source id

[dunanasoH OnucaHue
100-199 LLinto3 Toprosoi cuctembl
200-249 Mogaynn npoBepKun puck-napameTpos KANMPUHIOBOro LeHTpa
250-259 Mogaynu ceeaeHmA 3aABOK
300-499 Moaynun popmmpoBaHMA 1 pacyeTa PbIHOYHbIX AAHHbIX
500-549 Mogaynn mappytmsaumm
1000-1099 NaeHTUdUKaTopbl Ny10B AIMKBULHOCTU

2.7. UaeHTUPUKATOPDbI NY/10B IMKBUAHOCTU

NaeHTdUKaTOpbI My/10B IMKBUAHOCTM MOTYT ABAATLCA 3HAYEHMEM Nnosied markets, market id MW source id.

11
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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

2.8. PaamepHocTb 06bvema

He3aBucrMmo oT HanpaBieHUA mapwpyTnsaunmn, ob6vem Ntoboi 3aaBKM YKa3biBAETCA BO BHYTPEHHWX J1I0TaX TOPrOBOW CU-
CTEMBbI.

Pasmep BHYTPEHHEro s10Ta B TOProBOM CUCTEME MOXKET OT/INYaThCA OT Ppasmepa /10Ta BO BHELUHel cucteme Aaa 04HOro
M TOrO e TOProBOro MHCTPYMEHTA.

JIOTHOCTb TOProBOro MHCTPYMEHTA 3aBUCUT OT NepUoLa M yKasaHa B COOTBETCTBYHOLLEM 6anaHcoBom UHCTPYMEHTE.

12
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3. CoobLweHna B NOTOKax
3.1. CoobweHuna Hayana n OKOHYaHUA cpesa

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

Tabnuua 9. dopmat cooblieHuns SnapshotStarted: msgid=12345, size=18

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

Tabnunua 10. dopmat coobueHna SnapshotFinished: msgid=12312, size=18

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

3.2. Motok OrderBook

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

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

O6HOBAEHUA TPAHCAMPYIOTCA CO0BLLEHMAMM DomOn1ine, CPe3bl TPAHCAMPYIOTCA COOBLEHMAMM DomSnapshot.

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

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

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

Mpu AeKoANPOBaHUM HEOBXOAMMO UCMONBL30BATb PasMep rpynnbl aggr _entry U3 COOBLLEHMA, @ He U3 CXeMbl BO 13be-
KaHuK npobaem B byaylem npu pacwmpeHun GopmaTos.
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Tabnuua 11. dopmat coobuweHna DomOnline: msgid=1120, pasmep AnHamuyeckui, keys=instrument

Cme- Mone Tvun OnucaHune
weHue
[frame] frame CeCcCMOHHbIM 3aronoBOK
0 [md_header] md_header 3aronoBoOK
10 [instrument] instrument KOMMNOHEHT naAeHTUPMKaL MM TOProBOrO MHCTPYMEHTA
16 aggr_offset int4 CmeLlleHne NepBoi 3anucK rpynmnbl aggr OTHOCUTESb-
HO Hayana AaHHOro nonA
20 aggr_count int2 KonunuectBo 3anuceit rpynnbl aggr
22 aggr_entry int2 Pasmep rpynnel aggr
> aggr sub_dom CnU1COK LEeHOBbIX YPOBHEWN

Tabnuua 12. dopmart coobuweHna DomSnapshot: msgid=1121, pasmep anHammyeckui, keys=instrument

Cme- Mone Tvun OnucaHue
weHue
[frame] frame CeCcCMOHHbIM 3aronoBoK
0 [md_header] md_header 3aron0BoOK
10 [instrument] instrument KOMMNOHEHT naeHTUPMKaL MM TOProBOrO MHCTPYMEHTA
16 aggr_offset int4 CmeLleHne NepBo 3anucK rpynmnbl aggr OTHOCUTESb-
HO Hayana AaHHOro nonA
20 aggr_count int2 KonuuectBo 3anuceit rpynnbl aggr
22 aggr_entry int2 Pasmep rpynnbl aggr
> aggr sub_dom CnU1COK LEeHOBbIX YPOBHEN

Tabnuua 13. dopmat komnoHeHTa sub_dom: pasmep 30 6aiiTos

Mone Tun OnucaHue
price dec8 LeHa
yield dec8 [JoxoaHocTb
type int1 HanpasneHus 3aaBOK. 3HaveHuA:
¢ 1 (BUY_DIR): noKynkKa;
e 2 (SELL_DIR): npoaaxa;
e 3 (LAST_DEAL): nocnegHss caenka
flag int1 Mpun3HaK HOBOM 3aNunCK. 3HaAYeHUA:
¢ 0x0 (UPDATE): obHOB/IEHME;
* 0x1 (NEW): pobasneHue
amount int4 CyMMapHbI 06bEM Ha LLEHOBOM YPOBHE, B 10TaX
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CoobuieHnA B NOTOKax

Mone Tun OnucaHue

time time8n Bpema nocneaHero MsmeHeHma LLEHOBOMO YPOBHA

B cniyuae nepesanycka TOProBoi cucTemsbl W3 OTNpaBaseT coobleHne EmptyBook B NoTok OrderBook gas ouncTku
oyepeam 3anBOK.

Tabnuua 14. dopmart coobueHna EmptyBook: msgid=15300, size=16

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CeCCMOHHbI 3aroN10BOK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KomnoHeHT naeHTuomnKauum ToproBoro MHCTPY-
MeHTa

3.3. NMoToK Trades

Cpe3 npedcmasasem coboli 8cto ucmoputo coobujeHuli ¢ Ha4ana mop208o2o OHA. O6HOB8eHUA NONoAHAIOM
paHee nosyyeHHble OaHHble.

Mpu 3aKkN0YEHMM OAHOM caenku popmmpyeTcs coobuieHne Trade, BKAOUYalOLLEE B ceba cieayowwme napameTpbl CAENKN:
TOProBbl MHCTPYMEHT U NYN NIMKBUAHOCTHM, B KOTOPOM Bbla 3aK/1l04eHa CAe/Ka, B KOMNOHEHTe instrument, YHUKaAb-
HbI MAEHTUPUKATOP CAENKU trade id, 06beM CAENKM amount, LLEHY CAENKM price, BPEMA 3aK/04eHUA trade time
W HanpaseieHue 3aABKN, MHULMUPOBABLUEN CAENKY, dir.

Tabnuua 15. Popmat coobuieHuns Trade: msgid=19306, size=70, keys=instrument, trade_id

Cme- Mone Tun OnucaHue
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument instrument KomMnoHeHT ngeHTnomKauum ToproBoro MHCTPYy-
MeHTa
16 trade_id int8 NoeHTndnkaTop caenkun, NPUCBOEHHDIN Ny0M
JNIMKBUAHOCTU
24 amount int4 06bem caenku B oTax
28 price dec8 LleHa caenkum
36 trade_time time8n Bpems caenkn
44 trade_type int1 Tun coenku. 3HayeHme: 1 (REGULAR): obbluHas
caenka
45 dir intl
HanpasneHwue 3aABKM UHMLMATOPA CAENKU. 3HaYe-
HUA:
¢ 1 (Buy): nokynka;
e 2 (Sell): npopaxka
46 pad0 dec8 [JononHutenbHas UeHa
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CoobuieHnA B NOTOKax

Cme- Mone Tun OnucaHue
LeHue
54 flags int8 dnaru cagenok
62 yield dec8 [ oXoAHOCTb CAeNKn

3.4. NoTtoK CurrentPriceOfMarket

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

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

Mpy U3MeHeHUn TeKyLLein LeHbl pbiHKa dopmupyeTca coobuieHne Indiquote, BKAOYalOLWee B ceba HOBOe 3HaYeHue
TEKYLLEN LeHbl PbiHKA price, BPEMA 3aKNIOYEHMA CAENKM WU BbICTaBNEHUA 3aABKW, BbI3BaBLUEN U3MEHEHME TeKyLL e
LleHbl PbIHKA, trade time W HanpaB/ieHMWe 3TOM 3asABKM dir.

Tabnuua 16. dopmat coobueHna Indiquote: msgid=15411, size=70, keys=source_id, instrument, trade_id

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

CAENKN — nAeHTUUKATOP CAENKN, MPUCBOEHHDIN
nys0M INKBUOHOCTH

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

28 price dec8 TeKyw,as LeHa pbiHKa
36 trade_time time8n Bpemsa 3akntoueHna caenkm Unum BbiCTaBaeHMA 3a-
ABKM
44 trade_type int1 Tun coenku. 3HayeHme: 1 (REGULAR): obbluHas
caenka
45 dir intl o
HanpasneHwue 3aABKM, N3MEHUBLLEN TEKYLLYIO LLeHY
pbIHKa. 3HaYeHuA:
¢ 1 (Buy): nokynka;
e 2 (Sell): npopaxka
46 pad0 dec8 [JononHutenbHas UeHa
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Cme- Mone Tvn OnucaHue
LeHune

54 flags int8 ®naru caenok. 3HayeHume: 0x1 (HIGH_LIQUIDITY):

NMPU3HaK BbICOKOM NTNKBUAHOCTU

62 yield dec8 JoxoaHOCTb caenku

3.5. NoTok BestPrices

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO20 COCMOAHUSA 8cex OaHHbIX. ObHOBMeHUS NONoAHAIOM
u/unu 3ameHaOmM paHee nosay4yeHHole OaHHbIe.

B noToke BestPrices cpes onucbiBaeT LLeHOBOM YPOBEHb C JyyLlei LieHOM B MOKYMKY, LLeHOBOW YPOBEHb C Iyyllel LLeHow
B NPOZAKy M NnocnegHiow caenky. OAHO cooblieHne OTHOCUTCA K O4HOMY UHCTPYMEHTY: TOProBbliA MHCTPYMEHT U Myn
JIMKBUAHOCTW YKa3aHbl B KOMMNOHEHTe instrument.

O6HOBNEHUA TPAHCAMPYIOTCA COOBLLEHMAMM PricesOnline, Cpe3bl TPAHCAMPYIOTCA COOBLEHMAMM PricesSnapshot.

MocnepHAa yacTb cooblyeHna npeacTaBnaeT cobo NOBTOPAIOWMNIACA KOMMNOHEHT sub_best; KONMYECTBO 3anucei yKkasa-
HO B nosne sub_prices count (NnogpobHee 06 06paboTKke NOBTOPAIOLLLErOCA KOMMOHEHTa CM. pasgen 2.5). KomnoHeHT
BK/IOYaeT B ceba nona price (ueHa), type (HanpaBneHWe 3aABOK JAaHHOTO LLEHOBOTO YPOBHA UAWN MOCNEAHAA CAENKA),
amount (CYMMapHbIN BUANMbIA 06bEM 3aBOK Ha AaHHOM LLEHOBOM YPOBHE UK 06beM NocneaHel CAeNKN, yKasaHHble
B /IoTax) U time (Bpems nocneaHero U3IMeHeHusa UAKN 3aKI0YEHUS CAENKN).

Tabnuua 17. dopmart coobueHna PricesOnline: msgid=7651, paamep avHamuuyeckuit, keys=instrument

Cme- Mone Tun OnucaHue
LweHue
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KomnoHeHT naeHtTnomKauum ToproBoro MHCTPY-
MeHTa
16 sub_prices_offset int2 CmelleHMe NepBoW 3aMnCK rPyNMbl sub_prices OT-
HOCUTENbHO Havyana AaHHOro Nonsa
18 sub_prices_count int2 Konunyectso 3anucei rpynnbl sub_prices
> sub_prices sub_best CnUCOK NyYLLIMX LLeHOBbIX YPOBHEM

Tabnuua 18. dopmart coobueHna PricesSnapshot: msgid=7653, pasamep AnHamumyeckui, keys=instrument

Cme- Mone Tun OnucaHune
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument instrument KomMnoHeHT ngeHTuomKauum ToproBoro MHCTPYy-
MeHTa
16 sub_prices_offset int2 CmellleHWe NepBOK 3anncKy rpynnbl sub_prices OT-

HOCUTENIbHO HaYana AaHHOro nonA

18 sub_prices_count int2 Konunyectso 3anucew rpynnbl sub_prices

17



CoobuieHnA B NOTOKax

Cme- Mone Tvn OnucaHue
LeHune

> sub_prices sub_best Cn1COK NyYLINX LLeHOBbIX YPOBHEN

Tabnnua 19. PopmaTt KomnoHeHTa sub_best: pasmep 22 6aiiTa

Mone Tun OnucaHue

price dec8 LUeHa

type int1 Tun 3anucK. 3HayeHus:

e 1 (BEST_BUY): nyywan ueHa B NOKYMNKy;
e 2 (BEST_SELL): ny4wwan ueHa B Npoaaxy;
e 3 (LAST_DEAL)

flag intl o
Mpun3HaK HOBOM 3aNnUCK. 3HAYEHUA:

¢ 0x0 (UPDATE): o6bHOB/EHME;
e 0x1 (NEW): pobasneHue

amount intd4 CyMmapHbIii 06bem 3aABOK Ha YPOBHE MAN 06bEM CAENKM, B N0TaX

time time8n Bpems nocnegHero M3meHeHMA LeHOBOTrO YPOBHA UM Bpems 3a-
KNKOYEHUA CAENKN

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

Tabnnua 20. Popmat coobuweHuns Empt yBook: msgid=15300, size=16

Cme- MNone Tun OnucaHune
LeHme
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aronoBoK
10 instrument instrument KOMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa

3.6. MNotok Commons

Cpes npedcmasasem coboli 06beduHeHue aKmMyasbHO20 COCMOAHUA 8cex OaHHbIX. O6HO8/eHUS NONOAHAIOM
u/unu 3ameHarOm paHee nosny4yeHHole OaHHbIe.

B notoke Commons TPaHC/AMPYOTCA CTAaTUCTUYECKME PbIHOYHbIE NapaMeTpbl (nepedyeHb cM. B Tabauue 21). OaHO coob-
LLeHNe OTHOCUTCA K oYepesm 3aABOK TO/IbKO O4HOIO MHCTPYMEHTA. TOProBbli MHCTPYMEHT U NYN AUKBUAHOCTU YKa3aHbl
B KOMMNOHEHTe instrument.

O6HOBNEHMA TPAHCAMPYIOTCA COODOWEHNAMM CommonsUpdateOnline, cpe3bl TPAHCAMPYIOTCA COOBLLEHUAMMU
CommonsUpdateSnapshot.

B coobLeHnn napameTpbl NpeacTaB/ieHbl Kak 3annMcK NOBTOPAIOLWErOCA KOMMNOHEHTa CommonsUpdateEntry: B Noae
type YKasaH TMN NapameTpa, a B noJsie value — ero 3HavyeHue. Mpu 3Tom TMN AaHHbIX NOAA value 3aBUCUT OT 3HAYEHUSA
nona type (nogpobHee 06 06paboTKe NOBTOPAOWErocs KOMMOHEHTa CM. pasaen 2.5).

[na noToka obHoBNEHUA coobLLeHe GopMUPYETCA NPU USMEHEHUWN OLHOTO MU HECKOJIbKMX CTAaTUCTUYECKMX NapameT-
poB. Cpes TpaHCANPYETCA HENPEPLIBHO B TEYEHWUE AHSA.
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Tabnnua 21. CTaTUCTUYECKME PbIHOYHbIE MapameTpbl B cpese n 06HOoBAEHUM

CoobuieHnA B NOTOKax

Tun pbIHOYHbBIX AAHHbIX Kopg, nokasatens 3HayeHue Tun nona value
nonAa type

LleHa nocneaHen caenku price_last 3 dec8
LleHa nepBoW caenku 3a ceccuto price_open 4 dec8
OduumanbHas LeHa 3aKkpbliTua (nocneaHsas Te- | price_close 5 dec8
KyLLAsA LLeHa 33 OCHOBHYIO Ceccuio)
Caenka c MakCMManbHOMW LieHoM price_high 7 dec8
Caenka ¢ MUHMMaNbHOM LeHoM price_low 8 dec8
[ OX0AHOCTb 3aKPbITUA NPeablAYLLEro AHA yield_close 71 dec8
[oxogHocTb nocnegHen caenkm yield_last 72 dec8
LleHa ayKuMOHa 3aKpbITUA NpeablayLero AHA price_auction_close_prev 73 dec8
LeHa gns onpeaeneHns npuocTaHoBOK price_halt 74 dec8
Bpema nocnegHero usmeHeHnsa mmHumanbHon | price_official_min_time 75 time8n
TEKyLLEelM UeHbI
TeKyLas LeHa pbliHKA price_indicative 76 dec8
0O60poT cAeNoK No LeHe ayKUMoHa 3akpbiTua B |vol_auction_close_extra 79 int8
eaMHULAX akTUBa
O60poT Npu pacyeTe PbIHOYHOM LieHbl 3 3a price3_turnover_prev 80 dec2
npeablaywmii oeHb
O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 3a ce- | price3_turnover 81 dec2
rogHsA
O60opoT Npu pacyeTe pbIHOYHOM LeHbI 2 33 price2_turnover_prev 82 dec2
npeaplaywmin AeHb
O60poT Npu pacyeTe pbIHOYHOM LeHbl 2 3a ce- | price2_turnover 83 dec2
rogHs
Bpemsa pacyeTa nocnenHero 3HaueHus Tekywen |price_official_time 84 time8n
LeHbl
MN3meHeHUe TeRyLen LeHbl K odnumnanbHou Le- | price_official_delta 85 dec8
He 3aKpbITUA NpeablayLwero AHA
MuHMManbHan Tekylllas LeHa price_official_min 86 dec8
LleHa nocnegHei caenku, yuteHHon B Tekywein |last_trade_official 87 dec8
LueHe
[OuncbanaHc 06beMOB B ayKLMOHE 3aKpbITUA close_imbalance 88 int8
PbiHOYHasA LeHa 3 33 npeaplAyWmn AeHb price3_prev 89 dec8
PbiHOYHaA yeHa 3 3a ceroaHA price3 90 dec8
PbIHOYHasA LeHa 2 3a npeablaywmnii AeHb price2_prev 91 dec8
PblHOYHaA yeHa 2 3a ceroaHA price2 92 dec8
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TN pbIHOYHBIX AAHHbIX Kop nokasarensa 3HaueHue Tun nonAa value
NnonAa type

LleHa nocneaHen caenkm oCHOBHOM ceccum price_last_day_prev 93 dec8
npeaplayLwero AHs
LleHa nocnegHen caenkm oCHOBHOWM ceccum ce- | price_last_day 94 dec8
rogHs
O60poT NocnegHen cAeNKU B BaskOTE LEHbI turnover_last 95 dec2
CLEeNKn
OduumanbHan LLeHa 3aKkpbITUA npeablaywero | price_close_prev 96 dec8
OHA
OduumManbHan LLeHa OHNAMH (TeKyLuas LeHa) price_official 97 dec8
CpeaHeB3BelleHHasn LLeHa OCHOBHOM ceccum price_vwap_day_prev 98 dec8
npeaplayLwero AHs
CpepHeB3BeLUeHHas LeHa OCHOBHOM ceccum Te- | price_vwap_day 99 dec8
KyLuero aHA
TeKyLLaa KOTUPOBKa price_current 100 dec8
PacueTHas ueHa nocneaHero OCHOBHOIO K/u- price_clearing 101 dec8
pUHra
PacuyeTHas LeHa nocnegHero KAMpUHra price_inter_clearing 102 dec8
Konnuectso 3aABOK B MOKYMNKY orders_buy 103 int8
Konnuyectso 3afBOK B NpoAarKy orders_sell 104 int8
Konnyectso 10TOB B NOKYMKY buy_vol 105 int8
Konnuectso /10TOB B Npoaaxy sell_vol 106 int8
Konnyectso aHOHUMHbIX CAEN0K trades_count 107 int8
O60poT B I0Tax (MO aHOHUMHbIM CAeNKaM) turnover 108 int8
0O60poT B eANHULAX aKTMBA (MO aHOHMMHbIM turnover_asset 109 int8
caenkam)
O6opoT B BantoTe (N0 aHOHUMHbIM CAENKAM) turnover_currency 110 dec2
Konmyectso caenok (Bcex) total_trades_count 111 int8
O6opoT B noTax (Becb) total_turnover 112 int8
O60poT B eAMHMLLAX aKTUBA (BeCb) total_turnover_asset 113 int8
Ob6oporT B BantoTe (Becb) total_turnover_currency 114 dec2
LleHa ayKUMOHaA 3aKpbITHA price_auction_close 115 dec8
0O60pOoT ayKUMOHA 3aKpbITHA B eANHULAX akTK- |vol_auction_close 116 int8
Ba
CpeaHeB3BeleHHadA LeHa price_average 117 dec8
MakcumanbHas LeHa cnpoca 3a TeKyWwuit aeHb | buy_extreme 118 dec8
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Tun PbIHOYHbBIX JAHHbIX Koga nokasartena 3HayeHune Tvn nonAa value
NnonAa type
MuHMManbHan LueHa NpeanoXeHns 3a Tekylmi |sell_extreme 119 dec8
AeHb
06bem nocnegHer caenku B 1oTax amount_last 120 int8
Bpems nocneaHemn caenku time_last 121 time8n
LleHa nocnegHen caenkv npegblayLliero gHa price_prev_period_close 122 dec8

Ta6n|/|u,a 22. CTaTUCTUYECKME pbIHOYHbIE NapameTpbl, HeAOCTYNHbIe 417 UHCTPYMEHTOB B peXxume BHe6I/Ip)+(EBbIX COEeNoK

TN pbIHOYHBIX AAHHbIX PbIHOYHbIV NOKa3aTesb 3HaueHue Tun nonAa value
NnonA type

OduumanbHan LeHa 3aKkpbITUs (nocneaHss Te- | price_close 5 dec8
KYLLLAA LLeHa 32 OCHOBHYHO Ceccuio)
LleHa ans onpeaeneHma NpuUoCcTaHOBOK price_halt 74 dec8
Bpemsa nocnenHero usmeHeHns MMHUManbHol | price_official_min_time 75 time8n
TEKyLLel UeHbl
O60poT Npu pacyeTe pbIHOYHOM LeHbI 3 3a price3_turnover_prev 80 dec2
npeablaywmi oeHb
O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 3a ce- | price3_turnover 81 dec2
rogHs
O60poT Npu pacyeTe pbIHOYHOM LEeHbI 2 3a price2_turnover_prev 82 dec2
npeablaywmi eHb
O60poT Npu pacyeTe pbIHOYHOM LeHbl 2 3a ce- | price2_turnover 83 dec2
rogHn
Bpems pacyeTa nocnegHero 3HaueHus Tekywen |price_official_time 84 time8n
LeHbI
MN3meHeHUe TeKyLlen LueHbl K odnumnanbHou Le- | price_official_delta 85 dec8
He 3aKpbITUA NpeablayLLero aHnA
MWHMManbHanA TeKyLLas LeHa price_official_min 86 dec8
LleHa nocnegHei caenku, yuTeHHon B Tekywei |last_trade_official 87 dec8
LeHe
PbiHOYHasA LeHa 3 33 npeaplaAyWmn AeHb price3_prev 89 dec8
PbiHOYHaA yeHa 3 3a ceroaHA price3 90 dec8
PbIHOYHas LeHa 2 3a npeablaywmnii AeHb price2_prev 91 dec8
PblHOYHaA yeHa 2 3a ceroaHA price2 92 dec8
LleHa nocnegHei caenku ocHoBHoOW ceccum ce- | price_last_day 94 dec8
rogHn
OduumanbHan LLeHa 3aKkpbITUA npeablaywero | price_close_prev 96 dec8
OHA
OduumManbHan LeHa OHNAMH (TeKyLuas LeHa) price_official 97 dec8
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TN pbIHOYHBIX AAHHbIX PbIHOYHbIM NOKa3aTesb 3HaueHue Tun nonAa value
NnonAa type
CpeaHeB3BeLLeHHas LLeHa OCHOBHOM ceccum price_vwap_day_prev 98 dec8
npeablaywiero AHA
CpepHeB3BeLIeHHas LeHa OCHOBHOM ceccum Te- | price_vwap_day 99 dec8
KyLLEero aHA

Tabnuua 23. Popmat coobueHna CommonsUpdateOnline: msgid=1113, pasamep guHamunyeckuii, keys=instrument

Cme- Mone L OnwucaHune
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KOMMNOHEHT naeHTUdMKauum ToOproBoro MHCTpy-
MeHTa
16 entry_offset int2 CmelleHne nepBoi 3aNUCK rpynnbl entry OTHOCK-

Te€NbHO Ha4ana AaHHOIo noaAa

18 entry_count

int2 Koanuectso 3anucein rpynnbl entry

> entry

[CommonsUpdateEntry] |CnnMcoK TOproBbix CTaTUYECKMX MapameTpoB

Tabnnua 24. dopmat coobuieHmna CommonsUpdateSnapshot: msgid=1115, pasmep AnHamuyeckuis, keys=instrument

Cme- Mone L OnwucaHune
LeHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoOK
10 instrument instrument KoMMOHEeHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
16 entry_offset int2 CmelleHWe nepBoi 3aNucK rpynnbl entry OTHOCK-

T€/IbHO Ha4azla A4aHHOIo NonA

18 entry_count

int2 Koanuectso 3anucen rpynnbl entry

> entry

[CommonsUpdateEntry] |CnMcoK TOproBbix CTaTUYECKUX MapameTpoB

Tabnnua 25. Popmat KomnoHeHTa CommonsUpdateEntry: pasmep=10 6aunT, keys=type

MNone Tvn OnucaHue
type intl Twn 3anucw.
flags intl o .
Mpu3HaK AencTBus 3Ha4YeHnA. 3Ha4YeHuA:
¢ 0x0 (NORMAL): pelicteyerT;
e 0x1 (DELETE): ynaneHo
value int8 3HavyeHMe, COOTBETCTBYIOLLEE TUMY 3aNnUCK (LEeNCTBUTENBHO NpU

flags=0)
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CoobuieHnA B NOTOKax

3.7. NoToK Instruments

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

B cpese noToKa Instruments TpaHCAUPYHOTCA CMPABOYHbIE AaHHbIE 06 MHCTPYMEHTAX U PEXMMAX TOProB:

¢ 6aNaHCOBbI MHCTPYMEHT — BantoTa (Currency),

e 6aNaHCOBbI MHCTPYMEHT — BbIMYCK akuuK (Issue),

* 6aNaHCOBbLIN MHCTPYMEHT — 0653aTeIbCTBO Ha pPbIHKe CNoT (Spot),

e 6anaHcoBbI MHCTPYMEHT — dblovepc (Futures),

e 6anaHCcoBbI UHCTPYMEHT — obaurauma (Bond),

® HAKOMJIEHHbIN KYMNOHHbIV goxos (BondAccruedInterest),

® pexXunmbl Topros (TradeModes),

® MyNbl IMKBUAHOCTHK (Market),

® TOProBbili MHCTPYMEHT (Instrument).
MpM  M3MeHeHUW TOProBoro cTaTyca B OOHOB/MEHWMM MOTOKa  Instruments npuxoauT  coobuieHue
TradingInstrumentStatus, KOTOpoe 0OBHOBAAET NoJsie status (TEKYLWMIA CTATYC TOPrOBOIO UHCTPYMEHTA), NOSyYeH-
HOro B CO06WEHMN Instrument. [IPU USMEHEHUU NUMUTOB A/ LEH 3afBOK MO TOProBOMY MHCTPYMEHTY B 06HOBAe-
HMKM MoToKa Instruments npuxoanT cooblieHne TradingInstrumentLimits, KOTOpoe O0B6HOBAAET Nond limit up
(BepxHee orpaHuyeHne AnA LeH 3aABOK) M 1imit down (HUMKHee orpaHu4eHue Ana LeH 3aaBokK). Mpu MsMeHeHnn Bos-

MOXHOCTU OTKPbITUA KOpOTKOVI no3numm no UHCTPYMEHTY B obHoB/IEHUKN NOTOKa Instruments npuxoauT c006u.|,eHme
BorrowingStatus.

MoTok Instruments He gocTyneH B WAO3e BOCCTaHOBAEHMUA.

Tabnuua 26. dopmart coobueHna Currency: msgid=931, size=266, keys=balance_id

Cme- Mone Twun OnucaHue
LeHue
[frame] frame CeCcCMOHHbIN 3arono0BoOK
0 [md_header] md_header 3aro/ioBoK
10 balance_id int4 NaeHTdunKaTop 6aNaHCOBOro MHCTPYMEHTA
14 code char32+1 Kopg BantoTbl
47 desc char64+1 MonHoe HaMMeHOBAHME BaNtOTbl HA AHI/IMNCKOM
A3blKe
112 desc_ru char128+1 MNonHoe HanmeHoBaHMe BaNtOTbl HA PYCCKOM A3blKe
241 section char8+1 CeKumA pblHKa, K KOTOPOW NPUHAANEKNT BalOTa
250 min_volume dec8 MUWHMMaNbHO BO3MOKHbI 06bem aKTUBa
258 cfi_code char6+1 CFl-kog, $MHAHCOBOrO MHCTPYMEHTA
265 is_test intl .
Mpu3HaK TeCTOBOro MHCTPYMEHTA. 3HaueHuA:
¢ 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIN
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Tabnnua 27. dopmat coobueHns Issue: msgid=932, size=474, keys=balance_id

Cme- Mone Tvun OnucaHue
LweHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBOK
10 balance_id int4 NaeHTUdunKaTop 6aNaHCOBOro MHCTPYMEHTA
14 code char32+1 TUKep MHCTPYMeHTa
47 desc char64+1 MonHoe Ha3BaHWE aKUUM HA aHTIMACKOM A3bIKe
112 desc_ru char128+1 lNonHoe Ha3BaHWe aKuMKN Ha PYCCKOM A3blKe
241 section char8+1 CeKumA pblHKa, K KOTOPOWN NPUHAANEKUT aKLUA
250 min_volume dec8 MWHUMaNbHbIN pasmep NoTa
258 isin char32+1 ISIN BbINycKa ueHHon bymaru
291 cfi_code char6+1 CFl-koa $MHAHCOBOrO MHCTPYMEHTA
298 reg_num char32+1 PerncrpaumoHHbIn Homep
331 issuer_name char64+1 HavmeHoBaHWE 3IMUTEHTA MM YNPABAAIOLLAA KOM-
naHua (ana naes)
396 issuer_country char8+1 CTpaHa permcrpaunm smuTeHTa
405 face_value dec8 HomuHan ueHHow bymaru
413 face_value_currency char8+1 Bantota HoMMHana
422 total_amount decn O6bem Bbinycka
431 security_type s Tun ueHHol 6ymaru. 3HayeHun:
¢ 1 (OrdinaryShare): 06bIKHOBEHHas aKLUMA UK
REIT;
e 2 (PreferredShare): npusunermposaHHasn ak-
una;
¢ 3 (OpenEndedMutualFund): Mali oTKpbITOro
MNda;
¢ 4 (ClosedEndMutualFund): Mai 3aKkpbiTOoro
MNda;
e 5 (ETF): ueHHas bymara MHOCTPaHHOIO UHBe-
CTULMOHHOTO GOHAa;
¢ 6 (RDR): poccuitckas genosutapHas pacnucka;
¢ 7 (ADR): amepurKaHCcKas aeno3sutapHas pac-
MUCKa;
¢ 38 (GDR): rnobanbHan genosutapHas pacrnucka;
¢ 9 (IntervalMutualFund): Mai MHTepBanbHOroO
MN®a
432 issue_date time8m [aTa BbinycKa Unun gata rocygapcTBeHHOM peru-
cTpaumm
440 quotation_list char32+1 KoTupoBanbHbIii CNUCOK

24




CoobuieHnA B NOTOKax

Cme-
LeHune

Mone

Tvn

OnucaHue

473

is_test

intl

MpU3HaK TECTOBOrO0 MHCTPYMEHTA. 3HaYEeHUA:

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

Tabnuua 28. dopmart coobueHna Spot: msgid=933, size=281, keys=balance_id
Cme- Mone Tun OnucaHue
LweHue
[frame] frame CeCcCMOHHbIM 3aronoBoK

0 [md_header] md_header 3aro/ioBOK

10 balance_id intd NaeHTudunKaTop 6anaHCOBOro MHCTPYMEHTa

14 code char32+1 Kopg cnoTt-o6A3aTenbCcTBa

47 desc char64+1 MonHoe HaMmeHoBaHWe 0bA3aTeNbCTBA HA AHMNI-
CKOM A3blKe

112 desc_ru char128+1 MonHoe HaMmeHoBaHWe 06A3aTeNIbCTBa Ha pyc-
CKOM A3blKe

241 section char8+1 CeKumA pblHKa, K KOTOPOWM OTHOCUTCA 0653aTeNb-
CTBO

250 lot int8 Pasmep nota B eauHuMuax 6a3osoro akTnea (6anaH-
COBOFO MHCTPYMEHTA C UAEHTUPUKATOPOM, YKA3aH-
HbIM B NOJ/Ie underlying id)

258 date_exec time8m [JaTa ncnonHeHus obAsatenbCTBa

266 shift int2 CmelleHWe aaTbl UCMOHEHUSA OT TeKyLllen aathl (B
pabounx aHsx)

268 underlying_id int4 NaoeHTndukatop 6asoBoro aktnea

272 accrued_interest dec8 HaKonneHHbIN KyNnoHHbIM A0X0A4 Ha AeHb NOCTaBKU

280 is_test intl

MpU3HaK TECTOBOro MHCTPYMEHTA. 3HaYeHus:

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

Tabnnua 29. Popmat coobuweHns Futures: msgid=934, size=280, keys=balance_id

Cme- Mone Tun Onucanue
LweHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBOK
10 balance_id int4 NaeHTndurkatop 6a1aHCOBOrO MHCTPYMEHTA
14 code char32+1 Kopa 06A3aTenbCTBa Ha CPOYHOM PbIHKE
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Cme- Mone Tun OnucaHue
weHue
47 desc char64+1 MonHoe HaMmeHoBaHWe 0bA3aTeNbCTBA HA AHMNNI-
CKOM fA3blKe
112 desc_ru char128+1 MonHoe HaMmeHoBaHWe 06A3aTe/IbCTBa Ha pycC-
CKOM fA3blKe
241 section char8+1 CeKuuA pblHKa, K KOTOPOWN OTHOCUTCS pblodepc
250 lot int8 Pasmep noTa B eguHuLax porovepca (banaHcosoro
MHCTPYMEHTA C NAEHTUDUKATOPOM, YKA3aHHbIM B
nosne underlying id)
258 date_exec time8m [ata ncnonHeHua obasaTenbCTBa
266 date_expire time8m [laTta ncreyenus
274 underlying_id int4 NaeHTudunkaTop 6asosoro aktnea
278 exec_type int1 Tun dbloyepca. 3HayeHuA:
e 0 (FuturesThroughSpot): noctaBouHbIi;
e 1 (FuturesCashSettlement): pacueTHbI
279 is_test intl

Mp13HaK TeCTOBOrO MHCTPYMEHTA. 3HaYeHUA:

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

Tabnnua 30. Popmat coobuweHns Bond: msgid=935, pasmep anHamuueckuii, keys=balance_id

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

0 [md_header] md_header 3arosioBoK

10 balance_id int4 NaeHTndunKaTop 6a1aHCOBOro MHCTPYMEHTA

14 code char32+1 Kopa 06A3aTenbCTBa Ha CPOYHOM PbIHKE

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

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

241 section char8+1 CeKLmA pblHKa, K KOTOPOWM OTHOCUTCA 0baurauma

250 min_volume dec8 MWHMManbHbLIN pasmep oTa

258 isin char32+1 ISIN BbINycKa LLeHHOM bymaru

291 cfi_code char6+1 CFl-Kog, dMHAHCOBOro MHCTPYMEHTA

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

MpU3HaK TECTOBOrO0 MHCTPYMEHTA. 3HAYEeHMUA:

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

> coupon_payment

[coupon_payment]

PacnucaHme KynoHHbIX BbiNAAT

Tabnuua 31. Popmat coobuweHns BondAccruedInterest: msgid=937, pasmep guHamuyeckni, keys=balance_id

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

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

> accrued_interest

[coupon_payment]

PacnucaHme KynoHHbIX BbINAAT

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

Tabnnua 32. dopmat coobuweHna TradeModes: msgid=942, size=210, keys=trade_mode_id

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

MpU3HaK pexnma BHeOUPKEBbIX CAENOK. 3Have-
HUA:

¢ 0 (No): oTcyTcTBYET;
¢ 1 (Yes): npucytcteyeT
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Tabnnua 33. Popmat coobuieHns Market: msgid=936, size=208, keys=market_id

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

0 [md_header] md_header 3aro/ioBOK

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

14 desc char64+1 MonHOe HaMMeHOBaHWE PbIHKA Ha aHIIMNCKOM
A3blKe

79 desc_ru char128+1 MonHoe HanmeHOBaHUE PbIHKA Ha PYCCKOM A3blKe

Tabnnua 34. dopmat coobuweHnsa Instrument: msgid=973, pasmep AnHamuueckui, keys=instrument_id

Cme- Mone Tun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3arono0BoK

0 [md_header] md_header 3aro/ioBOK

10 instrument_id int4 NaeHTUdUKaATop TOProBoro MHCTPYMEHTA

14 symbol char32+1 CYMBOJIbHBINA MAEHTUPUKATOP NHCTPYMEHTA

47 desc char64+1 NMonHoe HaMMeHoBaHME UHCTPYMEHTA Ha aHINIA-

CKOM A3blKe
112 desc_ru char128+1 NonHoe HaumeHoBaHWE MHCTPYMEHTA Ha PYCCKOM
A3bIKe
241 status [instrument_status] TeKyLnit cTaTyCc TOProBoro MHCTPYMEHTa
24 t har3+1
> ype char3 TN TOProBOro MHCTPYMeHTa:

o f: dblouepc;
e t: T+N;
® 0: OMUWOH;
* r:peno;
® pr: CBA3aHHbIE CAENKM KYNAN-NPOAAXKM;
® Sw: CcBOM;
® C: KaneHAapHbIl cnpes;
¢ sf: cnpep, cnoT-dbtoyepc;
¢ dvp: c nosHbIM obecneveHnem

24 ion_dir intl

3 auction_d t Tun ayKumoHa. 3HaveHus:

e 0 (Direct): 06bI4HbIN ayKLUOH;
* 1 (Inverse): o6paTHbIl ayKLMNOH

250 price_increment dec8 MWHUMaNbHbIN pa3mep Wara ueHbl

258 step_price dec8 CTOMMOCTb MMHMMANbLHOTO Lara LeHbl

266 legs_count int2 Konnyectso anemeHTOB B CBA3Ke
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Cme- Mone Tun OnucaHue
LeHue
268 trade_mode_id int2 NaeHTudUKaTop pexmma Topros
270 scalping_type int2 TN cKanbNMPOBAHMA. 3HAYEHUA:
* 0 (NoScalping): ckanbnMpoBaHue OTCYTCTBYET;
e 1 (Custom): 06blYHOE CKAaNbNUPOBAHME;
¢ 2 (InverseScalping): nHBepCHOE CKanbnMpoBa-
Hue
272 fee_schema int1 MexaHu3m pacyeTa cbopa. 3HaueHus:
¢ 1 (MakerTakerSpot): uHMUMaTop—KoHPpUpma-
TOp ANA CMOTa;
e 2 (MakerTakerFutures): uHMUMaTOP—KOHPUP-
maTtop Ana ¢pbloyepcos;
¢ 3 (REPO): peno;
¢ 4 (MemberTariff): MTHMUMATOP—KOHDMpPMaTOP
AN1A CnoTa No y4acTHUKam
273 fee_rate_offset int2 CmelueHMe NepBoW 3anucK Nnonem fee rate OTHO-
CUTENbHO Havana AaHHOro Nons
275 fee_rate_count int2 Konnuyectso 3anuceit nonen fee rate
277 curr_price charl6+1 BantoTa, B KOTOPOM 3aZaHa LieHa MHCTPYMEHTA
294 periods_offset int2 CmelleHWe nepBoi 3aNuCcK rpynnbl periods OTHO-
CUTENbHO HaYana faHHOro Nons
296 periods_count int2 Konunuyectso 3anuceit rpynnbl periods
298 exchange_instrument_offset |int2 CmeLlleHne nepBoi 3anucK rpynnbl
exchange instrument OTHOCUTE/IbHO Hayasa AaH-
HOro nos
300 exchange_instrument_count |int2 KonunyecTtBo 3anuceit rpynnbl
exchange instrument
302 limit_up dec8 BepxHee orpaHuMyeHne gnAa LeH 3aaBOK
310 limit_down dec8 HuHee orpaHuyeHme ANa LEH 3a8BOK
318 Is_test int1 MpU3HAK TECTOBOIO MHCTPYMEHTA. 3HaYeHUs:
e 0 (REAL): PeanbHbliit;
e 1 (TEST): TecToBbI
319 te_id int2 NaeHTudUKaTop Toprosoro aapa
321 be_mode intl

PeXXnm Hanny4wero UCNoSIHEHUA. 3Ha4yeHwuA:

¢ 0 (External): 3akntoueHne caenok B Nynax NnK-
BMOHOCTY;

¢ 1 (Internal): 3akntoueHne caenoK B TOProsomn
cucteme, B TOM YMC/ie MO LEHAM MY10B /INK-
BMOHOCTM
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Cme-
LeHune

Mone

Tvn

OnucaHue

322

borrowing_status

intl

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

e 1 (HARD_TO_BORROW): OTKpbITb KOPOTKYO
MO3MLMI0 HEBO3MOKHO;

e 2 (EASY_TO_BORROW): OTKpbITb KOPOTKYIO
NO3ULMIO BO3MOXKHO

323

category

int4

BuToBaA MacKa KaTeropuii UHCTPYMEHTOB. 3Have-
HUA:

¢ 0x1 (UNQUALIFIED_CLIENT_PROHIBITION):
MHCTPYMEHT, AOCTYMHbIN TONbKO KNMEHTaM CO
ctatycom «KBanmduumMpoBaHHbIN MHBECTOPY;

® 0Ox2
(FOREIGNSECURITY_CLIENT_PROHIBITION):
MHOCTpaHHble aKkumu, Tpebytowme nposeae-
HWA TECTUPOBaHMA;

® 0x4 (FOREIGNETF_CLIENT_PROHIBITION):
MHocTpaHHble ETF, Tpebylowme nposeaeHns
TECTUPOBAHMUSA;

® 0x8
(UNQUOTRUSECURITY_CLIENT_PROHIBITION):
AKLMK, HE BKNOYEHHbIE B KOTUPOBA/IbHbIE
CMUCKK;

® 0x10 (DERIVATIVES_CLIENT_PROHIBITION):
nou;

® 0x20
(UNRATEDRUBOND_CLIENT_PROHIBITION):
O6anraymm poccUmMcKUX sMMTEHTOB 6e3 peii-
TUHra;

® 0x40 (FOREIGNBOND_CLIENT_PROHIBITION):
O6nuraumm MHOCTPAHHbBIX SMUTEHTOB, UCMON-
HeHuMe nNo KoTopbiMm obecrneymBaeTca 3a cyeT
topuandeckoro anua PO 6e3 peiiTuHra;

® 0x80 (STRUCTEDBOND_CLIENT_PROHIBITION):
CTpyKTYpHble obauraunu;

® 0x100
(STRUCTEDINCOMEBOND_CLIENT_PROHIBITIO
ObnuraLmm co CTPYKTYPHbIM LOXOL0M;

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

® 0x400 (CLOSEDFUND_CLIENT_PROHIBITION):
3NNP;

® 0x800 (DELISTED_CLIENT_PROHIBITION): Lien-
Hble 6ymaru 6e3 nuctuHra Ha CMNB bupe, Bo3-
HUKLLKWE B pe3y/ibTaTe KOPNOPATUBHbIX COObI-
L

> fee_rate

dec8

CraBKa komucecum

> periods

Period]

KOMMNOHEHT ana onpeaeneHna nepmoaos ANa UH-
CTPYMEHTa, B TOM YMC/ie TOProBbIX CECCUi
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Cme- Mone Tvn OnucaHue
LeHune
> exchange_instrument [Exchangelnstrument] KoMnoHeHT ansa naeHTMPUKaLMmn TOProBbIX UH-
CTPYMEHTOB B NyAax IMKBUAHOCTH

B TekyLelt peannsaLmmn KOAMYECTBO 3anuceli nona fee rate paBHO NATW. MocnegoBaTenbHOCTL 3anuceld B rpynne cne-
aywowan:

1. MuHMManbHan cTaBKa cbopa B BaNOTE LLEHbI MHCTPYMEHTA.

2. CraBKa cbopa 3a caenku npeanocTaBKU B BA/IKOTE LieHbl MHCTPYMEHTA.

3. CraBKka cbopa no caenke gns Nosib3oBaTeNs, BbICTaBMBLLEro aggressive 3aaBKy (taker-a), B 3aBMCMMOCTM OT mexa-
HW3Ma B3MMaHUA cbopa: B 40NAX OT 06bema CAeNKM B BakOTe LieHbl — ANA aKUUN, B eAMHMLAX BantoTbl LEeHbl 33
1 KOHTPaKT — ANA AepUBaTMBOB; B A0AAX OT CTOMMOCTU NEPBOIA HOMM Peno, YMHOMKEHHOW Ha CPOK CAENKM perno
— AnA peno.

4. CraBka cbopa no caenke Ana Nonb3oBaTeNa, BbiCTaBMBLUIEro passive 3aasKy (maker-a), B 3aBUCMMOCTU OT MEXaHU3-
Ma B3MMaHuA cbopa: B A0NAX OT 06bema CAENKM B BafloTe LeHbl — A8 akUWi, B eAMHULAX BaaloThl LeHbl 3a 1
KOHTPaKT — A/1a AepuUBaTMUBOB; B A0NAX OT CTOMMOCTM NEPBOM HOMM PENo, YMHOMEHHOMN Ha CPOK CAeNKN peno —
AnA peno.

5. TouyHocTb pacyeTa cbopa.

3HayeHuWn B TPETbEN M YETBEPTOW 3aMNMCAX 3aBUCAT OT MEXaHM3Ma pacyeTos cbopa, yKaszaHHOro B nose fee schema.

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

Tabnnua 35. CooTBETCTBME MAPKMPOBOK KaTeropuin MHCTpymeHToB B SPB Platform un "UHTepdakce"

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

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 OTcyTcTBYyeT

0x400 CLOSEDFUND_CLIENT_PROHIBITION 5

0x800 DELISTED_CLIENT_PROHIBITION OTcyTcTBYET

Tabnnua 36. Popmat coobuweHns TradingInstrumentStatus: msgid=2031, size=84, keys=instrument

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK
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Cme-
LeHune

Mone

Tvn

OnucaHue

[md_header]

md_header

3aronoBoK

10

instrument

instrument

KoMMNOHEeHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa

16

trading_status

intl

TeKyLwmMit CTaTyC TOProBOro MHCTPYMEHTa. 3Have-
HUA:

2 (HALT): Topru npuocTaHOBAEHbI;

¢ 17 (TRADING): Topru nayT;

e 13 (NO_TRADING): Topru He nayT;

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

e 103 (CLOSE_PERIOD): Topru B nepuozae 3akpbi-
™A;

e 107 (DISCRETE_AUCTION): Topru B ANCKpET-
HOM ayKLMOHe;

e 118 (OPEN): TOpru B ayKUMOHE OTKPbLITUSA;

e 120 (FIXED_PRICE_AUCTION): Topru no ueHe

ayKLMOHa 3aKpbITUA

17

reserved

char2+1

3apes3epBUPOBAHHOE MOJIE, 3aMOHAETCS HY1EBbI-
mun 6anTamm

20

comment

char63+1

KommeHTapuit

Tabnuua 37. dopmart coobuwerHna TradingInstrumentLimits: msgid=2032, size=30, keys=instrument_id

Cme- Mone Tun OnucaHune
LweHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument_id int4 NaeHTUPUKATOp TOProBOro MHCTPYMEHTA
14 limit_up dec8 BepxHee orpaHuyeHune anA LeH 3aABOK
22 limit_down dec8 HuHee orpaHuyeHme ana LEH 3a8BOK

Tabnnua 38. Popmat coobuweHns BorrowingStatus: msgid=2033, size=15, keys=instrument_id

Cme- Mone Tun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument_id int4 NaeHTUPUKATOP TOProBOro MHCTPYMEHTa

33




CoobuieHnA B NOTOKax

Cme- Mone Tvn OnucaHue
LeHune
14 borrowing_status intl

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

¢ 1 (HARD_TO_BORROW): OTKpbITb KOPOTKYIO
MO3MLMI0 HEBO3MOKHO;

e 2 (EASY_TO_BORROW): OTKpbITb KOPOTKYO
NO3ULMIO BO3MOXKHO

Tabnnua 39. PopmaT KOMNOHEHTa coupon_payment: pasmep 16 6aittos

Mone Tun OnucaHue

date time8m [aTa Bbinnatbl

value dec8 Pa3mep Bbinnathbl

Tabnnua 40. opmat KomnoHeHTa Period: pasmep 30 6anTos

MNone Tun OnucaHue
start time8m [lata n Bpema Havana nepuoga
finish time8m [aTta n Bpemsa oKOH4YaHuWA nepmoaa
mode int2

Tun ayKunoHa. 3HavyeHus:
¢ 0 (ProRata): fBOVMHOM BCTPEYHbI aHOHUMHbIV aYKUMOH C Npo-
NOPLMOHANbHbIM pasaeneHnem o6beMoB;

e 1 (Parity): nBOIMHOM BCTPEYHbIN aHOHMMHbII ayKLMOH C Napu-
TETHbIM pa3geneHnem o6bemos;

e 2 (TimePriority): ayKUMOH CO CBEZIEHMEM MO BPEMEHU PEru-
CTpauUUK 3aABKY;

¢ 3 (Address): ayKLMOH C NOHbIM COBMaAEHMEM NapaMeTpoB
ONA aapecHoM TOprosnu;

¢ 4 (OpenAuction): ayKUMOH OTKPbITUS;

¢ 5 (CloseAuction): ayKUMOH 3aKpbITKA;

¢ 6 (NoTrade): oTcyTcTBME TOProOB;

e 7 (ExtClose): ayKUMOH 3aKpbITUA B Ny/1e IMKBULAHOCTH

currency_id int4 NoeHTudunkaTop BantoTbl, B KOTOPOMN TOPryeTcA MHCTPYMEHT

underlying_offset int2 CmelueHue nepBoi 3anMcK rpynnbl underlying OTHOCUTENbHO Ha-
Yyana gaHHoro nons

underlying_count int2 Konnuectso 3anucei rpynnbl underlying

markets_offset int2 CmeLlleHne nepBoi 3anncK Nosiei markets OTHOCUTEIBHO Havana
JaHHOro nons

markets_count int2 KonunyectBo 3anucen nonem markets
> underlying Underlying] KomnoHeHT gnsa onpegeneHma pasmepa 10Ta TOProBoro MHCTPY-

MeHTa B paMKax nepunoaa

> markets int2 CnUCoK NynoB IMKBUAHOCTU, AOCTYMHbIX B 3TOM nepuoae (onuca-
HMe 3HaYeHu cm. B pasgene 2.7)
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Tabnuua 41. Popmat KomnoHeHTa ExchangeInstrument: pasmep 61 6ant

Mone Tun OnucaHue
instrument instrument] KOMMNOHEHT naeHTUPUKauum TOProBoro MHCTPYMeHTa
code_group charl6+1 CeKuums, K KOTOPON OTHOCUTCA MHCTPYMEHT
code charl6+1 TUKep NHCTPYMEHTA
code_extra charl6+1 Koa MHcTpymeHTa
status [instrument_status] |TeKyLimit CTaTyC TOProBOro MHCTPYMEHTA

Tabnnua 42. dPopmaTt KOMNOHeHTa instrument status: pasmep 4 6aiiTa

Mone

Tun

OnucaHue

trading_status

intl

TeKywwmit CTaTyCc TOProBoro MHCTPYMEHTa. 3HaUYeHUA:

¢ 2 (HALT): Topr npnocTaHOB/EHbI;

e 17 (TRADING): Topru nayT;

¢ 18 (NO_TRADING): Topru He uayT;

® 102 (CLOSE): Topru B ayKLMOHE 3aKpbITUSA;

e 103 (CLOSE_PERIOD): Topru B nepuoae 3akpbiTus;

e 107 (DISCRETE_AUCTION): TOprv B AUCKPETHOM ayKLUMUOHE;
e 118 (OPEN): TOpru B ayKUMOHE OTKPbITUS;

e 120 (FIXED_PRICE_AUCTION): Topru no ueHe ayKumMoHa 3a-
KpbITUA

suspend_status

intl

3apesepBupoOBaHHOE Nose. 3ano/HAETCA HyneBbIM 6aliToM

routing_status

intl

3ape3sepBMpoBaHHOE NnoJie. 3ano/IHAETCA Hy/1IeBbIM HalnTom

reason

intl

3ape3epBMpPOBAHHOE Nose. 3aNo/HAETCA HyNeBbiM 6aliToM

Tabnnua 43. Popmat KomnoHeHTa Underlying: pasmep 15 6aiiToB

MNone Tvn OnucaHue
balance_id int4 NaeHTndunKaTop 6aN1aHCOBOro MHCTPYMEHTA
qty decn Kosmyectso eamHuL, 6anaHCOBOro MHCTPYMEHTA
flags int2

Mone ¢pnaros. 3HaueHUs:

e 0x1 (CORP_DUE_BILL): gononHuTenbHoe 0643aTenbCTBO B
CBA3M C KOPMOPATUBHbLIM CODLITUEM;

® 0x2 (CORP_CORRECTION): KOppeKTUPOBKa KAUPUHTOBbIM
LEeHTPOM 06A3aTenbCTBa B CBA3M C KOPNOPATUBHBIM COOLITU-
em;

e 0x4 (CORP_INCOME_RETURN): nepeaaya noxona B CBA3U C
KOPMOpaTUBHbIM COObITUEM;

e 0x8 (PRINCIPAL_OBLIGATION): npu3HaK ocCHOBHOro 06s3a-
TeNbCTBa
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3.8. TakTOBbIE COOOLLEHUA

LLnto3 otnpasnaet COO6LLI,EHMe MdHeartbeat B NOTOK 0BHOB/NEHWI B C/ly4ae OTCYTCTBUA ApPYrnx C006U.LEHMVI B Te4eHUnun

60/1ee yuem 04HOM CEKYHAbI.
Tabnnua 44. dopmat coobuweHnsa MdHeartbeat: msgid=15236, size=14

Cme- MNone Tun OnucaHue
LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3arosioBoK
10 reserved int4 3apesepBUpPOBaAHHOE NO/E, 3aN0NHAETCA HY1IeM
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4. LLino3 BoccTaHOBNAEHUA COObLLEeHUN

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

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

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

4.1. CecCCUOHHbIU YPOBEHb
4.1.1. CepBep BXoaa

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

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

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

Tabnuua 45. dopmat coobueHna Hello: msgid=1, size=32

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

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

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

Tabnuua 46. dopmat coobuieHna Report: msgid=2, pasamep AMHAMUYECKUA

me- Mone Tun OnucaHue
LeHune

[frame] frame CeCcCMOHHbI 3aroN0BOK

0 status int2 CraTyc 3anpoca. 3HavyeHua:

® 0 (Success): ycnewHblli 3anpoc;
¢ 1 (Fail): oTKNOHeHMe: HEBEPHbIN NOTUH UK Na-
ponb
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Cme- Mone Tun OnucaHue
LeHue
2 reason char127+1 TeKkcToBOE ONKUCaHMe cTaTyca
130 addresses_offset int2 CmeLlleHne nepBom 3anmcK rpynnbl addresses OT-
HOCUTENIbHO HaYaa AaHHOro Noss
132 addresses_count int2 Konnuectso 3anucei rpynnbl addresses
> addresses Report_Address Cnucok agpecos

Tabnnua 47. PopmaTt KomnoHeHTa Report Address: pa3mep 52 6aitta

Mone

Tun

OnucaHue

type

int2

Mpu3HakM wnosa, 6MTOBan Macka. 3HayeHun:

¢ 0x1 (Transaction): Toprosblii;

* 0x2 (DropCopy): NpoCMOTPOBbI;

* 0x4 (Risk): ynpaBneHus puckamu;

* 0xs8 (Dictionary): cnpaBoYHUKY;

* 0x10 (MarketData): BoccTaHOBNEHWNE PbIHOYHbIX AAHHBbIX;

® 0x4000 (Backup): pe3epBHbii

ver

intl

Bepcua nHtepoelica

pad0

intl

3apesepBUPOBAHHOE MOJE, 3aMONHAETCA Hy/1eBbIMM HaliTamu

address

char4d7+1

Afpec xocTa 1 nopTa Wwako3a

4.1.2. UHMyManmsauma ceccum

Ceccua ycTaHaBAMBAETCA B PpAaMKaxX COeAUHEHUA MeXAay CUCTEMOW KAMEHTA U LWIIHO30M TOpI'OBOﬁ CNCTEMbI.

[N TOro 4to6bl MHULUMMPOBATL CECCUIO, KNIMEHT NOC/e NOAKIOYEHMS K LWAK3Y TOProBOM CUCTEMbI OTNPaBAAeT coobLue-
HWe Login, cogeprkalee MaeHTUOUKATOP NOMMHA login M Naposb password. B OTBET TOProeas cuctema BbiCblNaeT co-
obuweHune Logon. Mpn NosyYyeHnn HeBepHO CHOPMMUPOBAHHOIO COOBLLEHUA Login MAN HENPABUILHOTO JIOFMHA M Napona
LU/TH03 Pa3pblBaeT COegUHEHME.

OA4WH NOTVMH MOXET UMETb TO/IbKO OAHY aKTUBHYIO CECCUI0 6VIHapHOI'0 npoTokona. [pu nonbITKe MHMLWANM3aLUN BTOpOVI

Cceccuu Toprosas CMCTEMa B OTBET BbILL/IET OTK/IOHEHUNE Reject.

Tabnnua 48. dopmat coobuweHns Login: msgid=8001, size=37

Cme- Mone Tvun OnucaHue
LeHue
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 login asciilé JloruH
16 password asciilé MNaponb
32 reset_seq intl

Mpu3HaK cbpoca HoOMepoB cO0bLLEHMA Npeablay-
Lero coeanHeHuaA. 3HayeHmna:

¢ 0 (no): NpoAo/IKEHUE HyMepaLnu;
* 1 (yes): cbpoc HomepoB
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Cme- Mone Tun OnucaHue
LeHue
33 heartbeat_ms int4 MepuoanyHocTb 0bMeHa COObLLEHUAMM Heartbeat
B MUINCEKYHAAX

Tabnuua 49. dopmart coobueHna Logon: msgid=8101, size=24

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCCMOHHbI 3aroN10BOK
0 last_seq int8 Homep nocneaHero coobuieHmA NPUKAALHOTO

YPOBHSA, LOCTYMHOrO KAMeHTy. Eciu Homep oTnya-
eTcsA OT NocneHero coobLLeHus, Noay4eHHoro B
npeablayLLen ceccuu, To cieayeT BOCNO/b30BaTbCA

ResendRequest

8 expected_seq int8 Homep cneaytowero oxmagaemoro oT KIMeHTa co-
06LLEeHNA NPUKNALHOIO YPOBHA

16 system_id ascii8 NaeHTudukatop cuctemol

4.1.3. NoapaeprkaHMe cecCUM B aKTUBHOM COCTOAHUM

[na nogaepxaHma ceccmmn B akTUBHOM COCTOAHWUM KAMEHT U LUALO3 AO0/KHbI obmeHunBaTbcA C006LLI,€HMF|MVI Heartbeat.
o310 COOGLLI,EHME AONKHO 6bITb OoTnpaBaeHo CTOpOHOﬁ B CNy4vyae, eC/iM OHa He nepeaaBaszia HUKaKnX COOGLU,EHVIIZ (ceccm-
OHHOro 6o npUKNagHoro ypOBHﬂ) B Te4eHne nHTepBasia OXXMgaHUA.

MHTepBan oxXmnaaHua 3a4aeTca KAMEHTOM NpU MHULMAAN3ALMN CecCUm B none heartbeat ms COO6UJ,EHVIH Login.

B cny4yae otcytcTBmA C006LLI,€HMI7I, B TOM 4yucne COOﬁLIJ,eHVIﬁ Heartbeat, OT KNIMEHTa B Te4eHUe YCTaHOBJEHHOro NHTep-
Basia OXMOAHUA cUCTeMa paspbiBaeT coeanHeHne. KnmeHty pekomeHayeTca TaKoM ke CLLEHapMIZ KOHTPONA COCTOAHMA
coeanHeHuA.

Tabnnua 50. Popmat coobuweHnsa Heartbeat: msgid=8103, size=0

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCccMOHHbIM 3aron10BoK

4.1.4. OrpaHuUYeHUe 4YacToTbl OTNPABKK COOOLEHUN

B cucreme ,Cl,eﬁCTByeT orpaHn4yeHme 4actoTbl C006U.I,eHMl7I CEeCCMOHHOro ypoBHA, OTNpasBaaeMblX KaneHTom. MNMpwn npesbl-
WeHUn orpaHn4YeHnAa cuctema NpuUHyanTeNbHO 3aBepLllaeT ceccuto.

4.1.5. Homepa coobuieHni

Bce coobLieHnn NpMKAagHOro ypoBHA 06/1a4a0T HOMEPOM, YHUKabHbIM B TeYeHMe TOProBoro AHA. CoobLeHUA Kaxaom
CTOPOHbI ceccum (LLt03a U KAWEHTa) Noc/eA0BaTENbHO HYMEPYIOTCA HaTypPaibHbIMM YNCAAMM, HAYMHAA C eAMHULbI. ITO
NO3BO/IAET, B YaCTHOCTM, 3aNpalunBaTb 1 NepecbiNaTb COOOLLEHNA, NOTEPAHHbIE NPU BHE3ANHOM Pa3pblBe COeANHEHUA.

C006LLI,EHMF|M CECCMOHHOro ypoBHA HOMep HE NPUCBAaNBAIOT: B NOJ1e seq YKa3blBaeTCA HOMb.

[nanoaaepikaHuna nocneaosatenbHOM HyMmepaLmMm coobLweHui, NPy MHULMANM3aLmMm ceccum B coobweHnm Logon LWAK3
yKasblBaeT HOMep Noc/ieHero OTnPaBNEeHHOrO TOProBOro COOBOLLEHNA B NOJie last _seq U OXKUAAEMbIA HOMEP ceayto-
LL,ero ToproBoro coobleHns B nose expected seq.

Mpw nonyyeHnn COO6LLI,EHVIF| C HOMEPOM, OT/IMYHBLIM OT OXMAAEMOro, W03 pa3pbiBaeT coeanHeHue. llocne paspbiBa
coeaAnHEHNA KIMEHTY cneayeT BHOBb NOOAKNHOYNTLCA, NpeaABapUuUTeE/IbHO O6paTVIBLIJVICb K cepBepy BXoga, U BOCCTaHOBUTb
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HOMepa COOGLLI.eHVIﬁ COrnacHoO 3Ha4eHnAMm, NoN1ly4eHHbIM B COO6LLI.6‘HVIVI Logon OT Wwato3a. LWnto3 HMKoraa He HUUMMpyeT
U3MEHEHUE OXKNAaeMOoro 3Ha4yeHnAa Homepa B Caiyyae noayvyeHunAa C006LLI,EHVIﬂ C HOMepom, 6onbe OXungaemoro.

Toprosas cucTeMa NOALEPKUBAET HENPEPbIBHYIO HYMEPALMIO COOBLLEHUI MEXKAY TOPrOBbIMU CECCUSIMU, B TOM YUCIE
TOProBbIMW AHAMMW. A NpuUHyaMTEeNnbHOro cbpoca Hymepaumm KAMEHTY HE06X0ANMMO NPU MHULMAAM3ALMM CECCUM YCTa-
HOBUTb dn1ar reset seg=1 B coobLeHnn Login.

4.1.6. 3aBepLueHune ceccumu

[na wrtaTHOro 3aBepLlueHnA ceccmn CTOpoHa oTnpasasaeT C006I.I.I,eHMe Logout U OXunaaet pa3pbiBa cCoegnHeEHUA B Noa-
TBEPXAEeHUE 3aBepLlleHnA ceCcCumn.

Tabnnua 51. dopmat coobuweHna Logout: msgid=8002, size=16

Cme- MNone Tun OnucaHue
LweHune
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 login asciilé JIorvH, AEHTUHUKATOP KAMEHTCKOTO W/t03a

4.1.7. OTKNOHEeHue coobuweHunn

Ecnau KnneHTcKkoe C006U.I,EHME HeBEPHO CCIJOpMVIpOBaHO NN COAEePXKUT HEAONMYCTUMbIE 3HAYEHUA Kakoro-nmbo nona, cu-
cTema OTK/IOHAET Takoe C006UJ,EHME M HanNpaB/AET KNEHTY yBeAOM/IeHME Reject: B Nosie ref msgidyKasaH tmn c006-
weHuAa, B ref seq— HoMep C006LIJ,eHVIﬂ NMPUKNAAHOIo ypoBHA MU HONb ANA CECCMOHHOTIO C006UJ,EHMFI, B NoNAX reason
N message COA4EPHKATCA KOO NPUYNHDBI OTKIOHEHNA N ONUCaHNe NPUYNHbI COOTBETCTBEHHO.

Tabnnua 52. Popmat coobuweHns Reject: msgid=8102, size=45

Cme- Mone Tun OnucaHue

LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHun
8 ref_msgid int2 Tun OTKNOHAEMOro coobLeHns
10 reason int2 Koz npuynHbI OTKNOHEHUA
12 message char32+1 MapameTpbl OTKNOHEHUA NN TEKCTOBOE ONUCaHMe
NPUYMHBI

4.1.8. Pa3pbiB coegnHeHUA

Cuctema paspblBaeT coeguHeHne Npu noayveHmmn coobuieHns

® C HEeM3BEeCTHbIM TMNOM COO0bLLeHMA msgid,
* C A/NMHOW size, He COOTBETCTBYIOLLEN YKa3aHHOMY TUNY,
* C HOMepOM COOBLEHUA seq, OT/IMYHBIM OT OXMUAAEMOTO.

4.1.9. 3anpoc AaHHbIX

[na 3anpoca gaHHbIX KAMEHTY caeayeT OTNPaBuUTb B W03 TOpI'OBOﬁ CUCTEMDI COO6LLI,EH me TopicRequest, YKa3aB NaeH-
TMC])VIKaTOp NOTOKa: topic M OCTaBuB None clorder id HE3aMOJNHEHHbIM.

[ManasoH 3anpalmBaembIX AaHHbIX A0/KeH BbITb 3afaH B NOAAX topic seq U topic segend OAHUM U3 CEAYIOLMX
cnocobos:

® topic seg=n, topic segend=m — 3anpoc coobLeHN C Homepamu OT n Ao m.
e topic seq=0, topic_ segend=n — 3anpoc COOBLIEHNII, HAYMHAA C HAMMEHbLIEro AOCTYMHOMO HOMEpPa A0 N.

ANropuTMm 3anpoca AaHHbIX U3 NOTOKOB ONMUCaH B pa3genax 1.4.1 1 1.4.2.
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G lMpu omcmynaeHuu om anzopumma 0bpabomKu OaHHbIX, npusedeHHo20 8 paszdenax 1.4.1 u 1.4.2, mopaosas
cucmema Moxem OomKa3sl8amMs 8 8bIMOAHEHUU 3AMPOCO8 U 8610a8aMb cO0bWeHUA 06 owubKax.

Ecnun TOProBaA CMCTEMA MOXKET BbIMOZIHUTb 3aMpoC, TO KAUEHT NONYYUT OTYET O BbINONHEHUN TopicReport, nocne KOTo-
poro cnegyet oxXnaatb COOﬁLLI,eHI/Iﬁ C AaHHbIMK. o 3aBepleHnn nepenayvym AaHHbIX KIMEHT TaKXKe NoNy4YnT c006u.|,eHme
TopicReport.

Ecnn 3anpoc HEKOPPEKTEH UM HE MOXKET BbITb BbIMOIHEH, TO K/IMEHT NONYYUT OTYET 06 OTKNOHeHUM TopicReject.

Bo uszbexaHue nepezpy3ku cemu 00#OUMeCb OKOHYAHUSA oay4YeHUs coobuieHulli no npedsidyuwemy 3anpocy
neped mem, KOK omnpasasms Ho8bili 3anpoc.

Tabnnua 53. Popmat coobuweHns TopicRequest: msgid=301, size=101

Cme- Mone Tun OnucaHune
LeHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHAapTHbIM 3aroNI0BOK
20 topic asciie4 NaeHTndukaTop noToka
84 topic_seq int8 MepBbIi HOMep 3anpalnBaembIx COObLLEHMI
92 topic_seqend int8 MocnegHWMin HoMmep 3anpalnBaemMbIX COOOLLEHUI
100 mode int1 Pexxum TpaHcaaumm. 3HadeHue: 0 (DATA_SLICE):
cpe3 AaHHbIX

4.1.10. OTuyeT 0 BbINO/IHEHUU 3aNPOCaA

KAneHT nonyyumnT oTyeT TopicReport B MEPEUYMUCAEHHbIX HUXKE CaydanX:
e ycnewHoe BbINOJHEHNE 3anpoca AaHHbIX TopicRequest;

e 3aBeplIeHVe nepeaayn cpesa AaHHbIX.

OTyeT BK/tOYaET B cebs CnpaBoYHble NONA topic lastsegW topic lastsegsent, coaep}Kaline Homep nocnegHero
COOGLI.I,EHVIH, Cd)OpMMpOBaHHOI'O B NOTOKe, N HOMep nocnegHero COO6LLI,EHMF|, nepeaaHHoOro KAneHTy, COoTBeTCTBEeHHO.

Tabnnua 54. dopmat coobuweHns TopicReport: msgid=401, size=134

Cme- Mone Tun OnwucaHune
LweHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [gate_header] gate_header CTaHOapTHbIM 3aros10BOK
46 topic ascii64 NaeHTndunkaTop noToka
110 topic_id int4 Yncnosoi MaeHTUGUKATOP NOTOKA
114 status int2

CraTyc nepefayum gaHHbIX. 3HavyeHue: 0
(DATA_SLICE): nepenaya cpesa AaHHbIX

11 int2
6 marker Int Mpu3HaK HavyaNa M OKOHYaHMA Nepeaayn AaHHbIX.

3HayeHuA:

e 0 (START): Hauano nepefayn AaHHbIX;
e 2 (SLICE_END): nepegnava cpesa 3aBeplueHa
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Cme- Mone Tun OnucaHue
weHue
118 topic_lastseq int8 Homep nocnegHero coobuieHna, chopMmnpoBaHHO-
ro B NOTOKe
126 topic_lastsegsent int8 Homep nocneaHero coobueHuna, nepegaHHoOro

KNEHTY

4.1.11. Otyet 06 OTKNOHEHUM 3anpoca

Ecnm 3anpoc TopicRequest HEKOPPEKTEH MAN He MOXKET BbiTb BbIMOJHEH, TO KAMEHT MOAYYNUT OTYET 06 OTKNOHEHWUU
TopicReject. [pMUMHA OTKNOHEHMA 3aNpocCa YKa3aHa B noJjie reason.

OTyeT TopicReject BKAOYAET B cebs cnpaBoYHble Nons topic lastsegM topic_ lastsegsent, cogepralime HO-
mep nocneagHero COO6U.I,EHMF|, Cd)OpMMpOBaHHOFO B NOTOKe, N HOMep nocneaHero COO6LLI,€HVIF|, nepeaaHHoOro K1neHTy,
COOTBETCTBEHHO.

B noToKax ¢ naeHTnduKkaTopammu Trades U IQ (cMm. JOKYMeEHT Adpeca 0715 nodKAoYeHUs) B cOObLeHUsaxX TopicReject
HoMmep B NnoJsie topic firstseq COBMaJaeT C HOMEPOM NepPBOro AOCTYNHOTO COOBLEHNS.

Tabnuua 55. Popmat coobuweHna TopicReject: msgid=402, size=142

Cme- Mone 2 OnucaHue
eHue
[frame] frame CeCccMOHHbIM 3arono0BoK
0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK
46 topic asciie4 NapeHTndunkatop noToka
110 topic_id int4 Yncnosoi naeHTUGUKaTOp NoToKa
114 status int2 .
CraTyc nepefiaym AaHHbIX. 3HAYEHUA:
e 0 (DATA_SLICE): nepenaya cpesa AaHHbIX;
e 2 (INACTIVE): HeT nepeaaum AaHHbIX
116 reason int2 .
MprYnHa OTKNOHEHUA. 3HaYEHUA:
¢ 1 (BAD_TOPIC): HecywecTByOWMI naeHTUdU-
KaTop MOTOKQ;
e 4 (DATA_NOT_AVAILABLE): gaHHble HegoCTyn-
Hbl;
e 5 (DUPLICATE_REQUEST): noBTOpHbI 3anpoc;
¢ 6 (BAD_SEQ): HecywiecTBytOLWMI HOMEpP CO0b-
LLLEHMA B NOTOKE;
¢ 7 (BAD_MODE): HeBepHOe 3HaYeHMe perKmma
118 topic_firstseq int8 Homep nepBoro coobuieHmaA ¢ Ha4yana TOproBoro
OHA
126 topic_lastseq int8 Homep nocnegHero coobuieHns, cbopMnpoBaHHO-
ro B MOTOKe
134 topic_lastsegsent int8 Homep nocnegHero cooblieHun, nepeaaHHoOro

KAUEHTY
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MpunoxxeHue A. Koabl ounb0oK

Tabnuua 56. Tabanua c onMcaHMem Kogos oWnboK

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

1310 JIOrMH He MeeT NpaBa OTK/IOHATb AAHHYIO 3aABKY.

1311 K yKasaHHOW 3asaBKe NpUMeHATCA KomaHaa Replace.

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

1313 HepocTynHbI gna NMMUTUPOBAHUA MHCTPYMEHT.

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

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

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

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

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

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

1400 MHCTPYMEHT He AOCTyNeH ANa MapKeT-Menkepa.

1401 HeT npas ToprosBatb AaHHbIM MHCTPYMEHTOM.

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

1403 Y KnueHTa HeT Npas ToprosaTtb ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTM He AO0CTYNEeH AN AaHHOro MapLlpyTmMsaTtopa.

1405 HeT npas ToprosaTb AaHHOM KaTeropneit UHCTPYMEHTOB.

1500 YKasaHbl pa3Hble naeHTuduKaTopsl te_id.

1501 YKas3aH HeBepHbI naeHTUdMKaTop te_id.

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

1700 Y noruHa HeT nNpaBs ANA UCNOb30BaHUA OrpaHUUYeHHoro obecneyeHus.

1701 Y KAneHTa HeT NpaB ANA UCMO0Ab30BaHMA OfPaHNYeHHOro obecneyeHus.

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

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

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

1710 HeBepHble NnapameTpbl orpaHUYeHHOro obecneyeHma Ana KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns aaa rpynnbl KAUEHTOB.

1712 HeBepHble napameTpbl orpaHuyYeHHoro obecneveHma ana TKC.

1713 HeBepHble napameTpbl orpaHMyeHHoro obecneyeHuns gna rnasHoro TKC.

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

1715 KomaHaa n3smeHeHua NapameTpoB OrpaHMYEeHHOro obecneyeHuns ana KNMEHTCKOW rpynmnbl Noay4yeHa BO

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

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

1720 HeBepHbIi AMMUT ANs OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO UHCTPYMEHTY AN1A OrpaHUYeHHoro obecneyeHus.

1722 HeBepHbIi AMMUT MO 3aABKe A1 OrpaHUMYeHHoro obecneyeHus.

1723 HeBepHbIi 4ONOAHUTENbHbIN TUMUT A1A OrpaHUYeHHoro obecnedyeHums.

1750 He BbINONHAETCA IMMUT ANA OFPaHUYEHHOTO obecneyeHns Ha YPOBHE KAWEHTa.

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

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

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

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

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

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

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

1758 He BbINONHAETCA IMMUT AN5 OrpaHMYEHHOro obecneyeHuns Ha ypoBHe TKC.

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

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

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

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

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

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

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

1766 Y KMeHTa UMetoTcA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1767 Y KNIMEHTCKOWM rpynnbl UMEITCA aKTUBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1768 Y TKC nmetoTcs akTUBHbIe 3asiBKM OrpaHuYeHHoro obecnevyeHus.

1769 Y rnasHoro TKC nmetoTca akTUBHbIE 3afiBKM OrpaHUYeHHOro obecneyeHums.

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

1771 ®PyHKLMOHaAN orpaHM4eHHoro obecnevyeHna NPMOCTAHOBAEH HA YPOBHE rPynMbl KJIMEHTOB.

1772 dyHKUMOHAN orpaHMYeHHOro obecneyeHns NPUOCTaHOBAEH Ha ypoBHe TKC.

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

1800 YKa3aH HeBEepPHbIN TUMN A4OXO4HOCTMU.

1801 YKa3aHo HeBepHOoe HanpaB/ieHWe Npeobpa3oBaHMA 4OXOAHOCTHU.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npaB Ha NOCbIIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbiCTaB/IEH 3anpeT YPOBHSA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB..

2203 BbicTaB/ieH 3anpeT yPOBHSA yYaCTHUKA KAMPUHTA.

2204 BbicTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

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

2400 HeT npas Ha yaaneHue 3aaBKW.

2600 HeT npaB Ha BbiCTaBieHUE AMMUTA BUPTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/IEHNE INMUTA KNUEHTY.

2602 HeT npaBs Ha BbiCTaBNIEHWE AMMUTA FPYNNe KAUEHTOB.

2603 HeBepHbIli napameTp type.

2604 HeBepHbIli napameTp value.

2605 CoBnageHne napameTpos type.

2700 HepnocTaTouyHO CpeacTB Ha YPOBHE KANEHTa.

2701 HenocTaTouHO aKTMBOB HA YPOBHE K/NEHTA.

2702 HepoctaTouHO cpeacTB Ha YPOBHE rpynmbl KIMEHTOB.

2703 HenocTaTouHO aKTMBOB HA YPOBHE rpynnbl KINMEHTOB.

2704 HepocrtatouHo cpeacts Ha yposHe TKC.

2705 HepocTtaTo4yHO aKTMBOB Ha yposHe TKC.

2706 HepocTtaTouHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepnocTaToyHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HenocTaTouHO CpeacTB HA YPOBHE YYACTHUKA KAMPUHTA.

2709 HepoctaTtouHO 3a6/10KMPOBaHHbIX aKTUBOB.

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

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

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

3003 YKasaHHasA KANEHTCKadA 3asBKa He HalaeHa.

3004 HalioeHa akTnBHan 6J10KMPOBKa N0 YKa3aHHOMY MHCTPYMEHTY.

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

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

3911 HeBepHbIli aeHTUGUKaTOp te_id.

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

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

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

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

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

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

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

4100 OKunpaeTca BbIMNO/HEHUE YAANEHUS AHHOWN 3asBKM.

4101 MpWKa3 OTK/IOHEH BHELLHEeM NIoWaaKoi.

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

4201 YKasaH HeBepHbIn TKC ana nyia NIMKBUAHOCTM.

5000 HeBepHbIii TN cOObLLEHUS ANA NPUKAAAHOTO YPOBHA.

5001 HesepHbIli napameTp routing_dest.

5002 HeBepHbIli TN cOObLLEHUSA ANA NOoTUHa.

5003 Y NOornHa HeT Npas ANA A4aHHOIo TMNA COObLLEeHUA.

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

5201 HacTpoliku cepBepa Bxoaa ycrapenu.

5202 HesepHbili napametp heartbeat.

5203 HeBepHbIA NOTMH AW NapOob.

5204 HeBepHbIi HOMep Noly4EHHOTO COObLLEHMA.

5205 HeBepHbIli TN cO0bLLEHNA ANA CECCUOHHOIO YPOBHA.

5206 MNonb3oBaTenb He aBTOPU30BaAH.

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

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

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

Bepcusa 1.13.0 24 gekabpa 2015 roga
1. dobaeneHo none is_test B coobweHuns Currency, Issue, Spot, Futures un Bond.

2. B coobuieHum Instrument gobasneHsbl nonsa is_test, te_id n be_mode, yaaneHo none reserved 1 MU3MeHEHO 3Haye-
Hue nonsa msgid.

3. B komnoHeHTe Underlying no6asneHo none flags n nuameHeHa pasmepHocTb nona qty.

Bepcusa 1.12.0 10 HoA6psa 2015 ropa

[o6aeneH HoBbI NoToK CurrentPriceOfMarket.

Bepcusa 1.11.1 14 oktabpa 2015 roaa
YTOYHEH TUM PbIHOYHbIX AaHHbIX ANA 3HaYeHuA 76 nons type B cooblieHnn obHoBaeHna Commons.

Bepcus 1.11.0 1 okta6pa 2015 roaa

YTouHeH pasmep aas komnoHeHTa Underlying: nameHéH Tmun nons qgty.

Bepcusa 1.10.1 6 aBrycta 2015 roaa
[obasneH pasgen 1.4.

Bepcua 1.10.0 2 uiona 2015 roga
1. U3smeHeH nopapok nonelt trade_mode_id v reserved B Tabaunue ana coobueHms Instrument.
2. [lobaBneHo 3HauyeHne 76 nons type ansa coobuieHmsa obHoBaeHMa Commons.

Bepcusa 1.9.0 19 nioHa 2015 roaa

M3meHeH dpopmart coobLueHmna Instrument: pasmepHOCTb NoAA trade mode id ymeHblueHa Ao ABYX DaiiT, nepes HUM
nobasneHo none reseved

Bepcua 1.8.4 27 anpens 2015 roaa
YTOUHeH pa3mep gnsa coobuieHunsa cpesa Commons.

Bepcua 1.8.3 25 mapra 2015 ropa
YTouyHeHa nocseaoBaTeNnbHOCTb 3anucei nons [fee rate].

Bepcua 1.8.2 18 mapra 2015 roga
YTO4YHEH pasmep Ans coobuieHuns cpesa Commons.

Bepcusa 1.8.1 13 mapra 2015 roga
JobaeneHbl 3HaueHus 79, 80, 81, 82, 83 n 85 B none type ana coobuweHns obHoBneHns Commons.

Bepcusa 1.8.0 20 pespana 2015 ropa

[obaeneHo none accrued_interest B coobuieHmm Spot.

Bepcusa 1.7.0 11 ¢pespans 2015 roga
1. B noTOKM MHCTpymeHTOB AobaBneHo coobuieHue TradinginstrumentLimits.
2. [o6asneHbl nona limit_up u limit_down B coobuieHune Instrument.
3. [Oob6asneHo none is_ext_close B coobuweHune TradeModes.
4

. [lobaBneHbl nons reg_num, issuer_name, issuer_country, face_value, face_value_currency, total_amount,
security_type, issue_date u quotation_list ans coobuweHus Issue.

5. [lobaBneHbl nona reg_num, issuer_name, issuer_country, face_value, face_value_currency, issue_amount,
security_type, issue_date u quotation_list gns coobuieHuns Bond.

6. B coobuweHnn Bond nepenmeHoBaHo none maturity_date 8 maturity.

Bepcua 1.6.0 20 Hosa6pa 2014 roaa
1. [Job6asneHo HoBOe 3Ha4YeHMue B nNosie mode Ans KoMnoHeHTa Period.
2. [obaBneH AONOAHUTENBHbIV NOTOK CPe30B Aaa notoka Commons.
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3. ,ﬂ,06aBl'IeHbl HOBblI€ TUNbl PbIHOYHbIX AAHHbIX B COO6LLI.6‘HVIVI CommonsUpdate.

Bepcusa 1.5.1 29 okTa6pa 2014 roaa
1. B nonsax type u scalping_type B coobweHum Instrument M3meHeH CNMCOK 3HAYEHUIA.
2. AKTYyann3MpoBaHbl CNPaBOYHbIe AaHHble TPAHC/MpPpyemble B NOTOKe Instruments.

Bepcua 1.5.0 16 oktabpa 2014 roaa

[obasneHo none price_average B coobueHne cpesa Commons.

Bepcua 1.4.0 6 okTabpa 2014 ropa
[ob6asneHbl HOBble 3Ha4YeHMA Noas type B coobuieHne obHosneHna Commons.

Bepcusa 1.3.0 1 oktabpsa 2014 ropa
1. U3meHeHbl msgid B coobuieHmax Currency, Issue, Bond, Futures, Spot, Instrument.
B noToKuM MHCTpymeHTOB AobaBneHo coobueHue TradingInstrumentStatus.
M3meHeHa pasmepHocCTb Nosa code B coobuieHmax Currency, Issue, Spot, Futures n Bond.
M3meHeHa pasmepHocTb noaa symbol B coobuieHmm Instrument.
JobaBneH KOMNOHEHT instrument_status B KomnoHeHT Exchangelnstrument.

o vk wWwnN

B coobuueHunm Instrument none status 3ameHeHO KOMMOHEHTOM instrument_status.

Bepcua 1.2 26 asrycra 2014 roaa
1. JobaeneHo coobuieHre Bond B noTok Instruments
2. [ob6asneHbl nona price_auction_close n vol_auction_close B coobuieHne cpesa Commons

Bepcusa 1.1 1 asrycra 2014 roga
Job6aeneHo coobuieHne CombinedCommodity B noTok Instruments

Bepcusa 1.0 6 nona 2014 ropa
[o6aeneH notok Instruments

Bepcus 0.3 4 uoHAa 2014 ropa
1. UameHeH popmaT coobuieHuns ana notoka OrderBook: gobasneHo none Pricelevel_offset; konnyectso 3anuceit
BNOXKEHHOW rpynnbl PriceLevel Tenepb MoeT 6bITb NPOM3BO/IbHBIM

2. U3meHeH dopmar coobuieHunsa ans noToka BestPrices: gobasneHo none BestPrice_offset; konnyecTtso 3anucei Bno-
YKEeHHOM rpynnbl BestPrice Tenepb moxeT 6bITb MPOMU3BO/IbHbIM

3. U3meHeH dopmat coobweHna CommonUpdate: nobasneHo none CommonEntry_offset; konnyectso 3anucei Bno-
»eHHol rpynnbl CommonEntry Tenepb MoeT 6bITb NPOM3BO/IbHBIM

4. WN3meHeH dopmat coobuieHnin SnapshotStarted n SnapshotFinished: nobasneHo none server_time nepsbim nocne
3aronoBka frame

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

6. W3meHeH popmaT coobuieHna Report (oTBeT cepBepa Bxoaa): fobasneHo none addresses_offset; konumuectso 3a-
nucen BnoxeHHoOM rpynnbl addresses Tenepb MOXeT 6bITb NPON3BOJIbHBIM

7. W3meHeH dpopmart cooblyeHuns ResendReport: paamepHoOCTb nons status yseanyeHa Ao int2

8. M3meHeH dopmaT cooblieHma TopicReport: pasamepHoCTb noseli status U marker ysenmyeHa go int2
9. M3meHeH 3arono0BOK COObLLEHMI, BO3BPALLAEMbIX LLIHO30M BOCCTAHOBNAEHMA

10. UsmeHeH nopAapokK nosiel B KOMnoHeHTe gate_header: server_time, source_id, clorder_id, user_id
11. UameHeH nopAagoK nonei B KomnoHeHTe topic_header: topic_id, topic_seq, server_time, source_id

Bepcusa 0.2 22 maa 2014 ropa

[obasneHo onucaHuWe WAKO3a BOCCTaHOBeHUA (pasgen 4)
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